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Piedmont
Matural Gas I~F( cii i—p

July 10, 2008

Mr. Charles Terreni
Chief Clerk Administrator
Public Service Commission of South Carolina
101 Executive Center Drive
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G

Dear Mr. Terreni:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end April 30,
2008.

lf you have any questions, please feel free to contact me.

Sincerely,

g~Ww
Robert Thornton
Director-Gas Accounting
704-73 1-4148
Robert. Thornton(a)Piedmontng. corn

Enclosures

C: ORS

PostOffiice Box 33068 Charlotte, North Carolina 28233

July 10, 2008 

Mr. Charles Terreni 
Chief Clerk Administrator 
Public Service Commission of South Carolina 
101 Executive Center Drive 
Columbia, South Carolina 29210 

Re: Docket No. 2001-41 O-G 

Dear Mr. Terreni: 

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end April 30, 
2008. 

If you have any questions, please feel free to contact me. 

Sincerely, 

Robert Thornton 
Director-Gas Accounting 
704-731-4148 
Robert.Thomton@Piedmontng.com 

Enclosures 

C: ORS 

Post Office Box 33068 Charlotte, North Carolina 28233 



Piedmont Natural Gas Company
Deferred Acct. -Hedging Program
Acct ¹19101(X2068)

SC ~Ar-08

Beginning Balance
Expenditures:

Purchase of Financial Instr.

Option Premium

Fees
Margin Requirement
Service Fee
Other

Receipts:
Proceeds from positions

Fees
Interest from brokerage acct.

Other

Balance before interest
Return calculated

Balance due (customer)/company
Transfer to 25304 Deferred Acct
Balance due after transfer
G/L Balance
GL Bal. less Balance due / Difference

Interest Calculation:
Avg. Balance for the month

Return rate for the month

(3)

(2)
(6)

790.50

(781,645.40) (5)
1,085.00 (4)

(2.87) (1)
59.60

(779,713.17

(779,713.1 7)
779,713.17

0.00
0.00

$ (389,856.59)

0.5833%

Annual allowed return rate 7.0000%

SC Hedging Activity and Recon 0408
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SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

CB@— no pu~elnases
I il fffin f ~F

STATEMENT DATE: APR 30, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC WEALTH. MANAGEMENT
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

Y 0 U R A C T I V I T Y T H I S N 0 N T H * * * * * * I * * * * I~

DATE

4/07/8

DESCRIPTION

03/08 INTEREST
CREDIT INTEREST

LONG/BUY SHRT/SELL EX PRICE/LEGND CC

CR INT US

DEBIT CREDIT

2. 87

4/25/8

4/25/8

4/25/8
4/25/8
4/25/8

4/28/8

4/28/8
4/28/8
4/28/8

30@
12
12

6

APS RES —30 NGK 10963

0 07NG 00000
30 MAY 08 NATURAL GAS

RESULT OF AN EXERCISE
CALL MAY 08 NATURAL GAS
CALL MAY 08 NATURAL GAS
CALL MAY 08 NATURAL GAS

5 MAY 08 NATURAL GAS0
GLOBEX TRADE

12 PUT MAY 08 NATURAL GAS
12 PUT MAY 08 NATURAL GAS
12 CALL MAY 08 NATURAL GAS

7950 C
8100 C
9700 C

5500 C
6250 C

11000 C

EXER/ASSN
EXER/ASSN
EXER/ASSN

US
US
US

P&S US

EXPIRE
EXPIRE
EXPIRE

US
US
US

ADJUSTMENT US

P&S US

245. 40

Q 779, 970.00

.00

.00

.00

345. 00

. 00

. 00

. 00

4/29/8 WIRE TRANSFER DISB
WIRE TRANSFER DISBURSED

12/07/7 19 PUT J'UN 08 NATURAL GAS 5500 C
19* OPTION MARKET VALUE

EXPIRE 5/27/08
AVERAGE SHORT: .100

* I I * I I I * " I * * * * * P 0 S I T I 0 N S I N Y 0 U R

WIRESNT US

. 100
, 001

US

A C C 0 U N T

@=(~~j Dj

D)

780, 563.27

I I I I I * * I I I I I I

/ 083.

7''/, &5;
LAST TRADE DATE: 5/27/08

12/06/7 6 PUT JUL 08 NATURAL GAS 5750 C
6* OPTION MARKET VALUE

EXPIRE 6/25/08
AVERAGE SHORT: .130

. 130

.001
US 60. 00

60 00*

LAST TRADE DATE: 6/25/08

12/07/7 19
19I

CALL JUN 08 NATURAL GAS 8250 C
OPTION MARKET VALUE

492, 670. 00 LIM EXPIRE 5/27/08
AVERAGE LONG: . 492

.492
2. 594

US 492, 860. 00
492, 860. 00I

1/04/8 5
5I

LAST TRADE DATE: 5/27/08

CALL JUL 08 NATURAL GAS 8350 C
OPTION MARKET VALUE

131,450. 00 LIM EXPIRE 6/25/08
AVERAGE LONG: .555

.555
2. 642

US 132, 100.00
132, 100.00*

1/03/8 5
5I

LAST TRADE DATE: 6/25/08

CALL AUG 08 NATURAL GAS 8400 C
OPTION MARKET VALUE

132, 250. 00 LIM EXPIRE 7/28/08
AVERAGE LONG: .770

.770
2.748

US 137,400. 00
137,400. 00*
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AVERAGE LONG: .770 

OR 
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STATEMENT DATE: APR 30, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233 —3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WZTH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

1/03/8

LONG/BUY SHRT/SELL DESCRIPTION

5 CALL SEP 08 NATURAL GAS 8400
OPTION MARKET VALUE

133,250. 00 LIM EXPIRE 8/26/08
AVERAGE LONG: .900

. 900
2. 846

US

EX PRICE/LEGND CC DEBIT CREDIT

142, 300. 00
142, 300.00*

12/07/7 8
8*

LAST TRADE DATE: 8/26/08

CALL OCT 08 NATURAL GAS 8500
OPTION MARKET VALUE

209, 600. 00 LIM EXPIRE 9/25/08
AVERAGE LONG: .890

. 890
2. 921

US 233, 680. 00
233, 680. 00*

LAST TRADE DATE: 9/25/08

12/06/7 6
6»

CALL JUL 08 NATURAL GAS 8550
OPTION MARKET VALUE

145, 740. 00 LIM EXPIRE 6/25/08
AVERAGE LONG: .530

, 530
2. 452

US 147, 120. 00
147, 120.00*

LAST TRADE DATE: 6/25/08

12/07/7 6
6*

CALL AUG 08 NATURAL GAS 8700
OPTION MARKET VALUE

140, 700. 00 LIM EXPIRE 7/28/08
AVERAGE LONG: .580

.580
2. 495

US 149, 700. 00
149, 700. 00*

12/06/7 6
6*

LAST TRADE DATE: 7/28/08

CALL SEP 08 NATURAL GAS 8700
OPTION MARKET VALUE

141, 900. 00 LZM EXPIRE 8/26/08
AVERAGE LONG: .710

.710
2. 610

US 156, 600. 00
156, 600. 00*

1/03/8 9
9*

LAST TRADE DATE: 8/26/08

CALL OCT 08 NATURAL GAS 8750
OPTION MARKET VALUE

213, 300.00 LIM EXPIRE 9/25/08
AVERAGE LONG: .945

. 945
2. 736

US 246, 240. 00
246, 240. 00»

2/01/8 6
6*

LAST TRADE DATE: 9/25/08

CALL AUG 08 NATURAL GAS 8850
OPTION MARKET VALUE

131,700. 00 LIM EXPIRE 7/28/08
AVERAGE LONG: . 517

.517
2. 373

US 142, 380.00
142, 380.00*

2/01/8 6
6*

LAST TRADE DATE: 7/28/08

CALL JUL 08 NATURAL GAS 9000
OPTION MARKET VALUE

118,740. 00 LZM EXPIRE 6/25/08
AVERAGE LONG: 3 45

. 345
2. 043

US 122, 580. 00
122, 580. 00»

LAST TRADE DATE: 6/25/08
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STATEMENT DATE: APR 30, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704) 264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

2/01/8 6
6*

CALL SEP 08 NATURAL GAS 9350
OPTION MARKET VALUE

102, 900. 00 LIM EXPIRE 8/26/08
AVERAGE LONG: . 485

LONG/BUY SHRT/SELL DESCRIPTION

.485
2. 140

US

EX PRICE/LEGND CC DEBIT CREDIT

128, 400. 00
128, 400. 00»

LAST TRADE DATE: 8/26/08

11/02/7 9
9»

CALL OCT 08 NATURAL GAS 9800
OPTION MARKET VALUE

118,800. 00 LIM EXPIRE 9/25/08
AVERAGE LONG: . 960

. 960
2. 055

US 184, 950. 00
184, 950. 00»

11/05/7 5
5»

LAST TRADE DATE: 9/25/08

CALL JUL 08 NATURAL GAS 9850
OPTION MARKET VALUE

56, 450. 00 LIM EXPIRE 6/25/08
AVERAGE LONG: .465

.465
1, 370

US 68, 500. 00
68, 500. 00»

LAST TRADE DATE: 6/25/08

11/05/7 7
7»

CALL JUN 08 NATURAL GAS 9900
OPTION MARKET VALUE

66, 010.00 LIM EXPIRE 5/27/08
AVERAGE LONG: .430

.430
1.049

US 73, 430. 00
73, 430. 00*

LAST TRADE DATE: 5/27/08

2/01/8 9
9»

CALL OCT 08 NATURAL GAS 9950
OPTION MARKET VALUE

105, 300.00 LIM EXPIRE 9/25/08
AVERAGE LONG: .490

.490
1.971

US 177, 390. 00
177, 390.00»

3/03/8 7
7 *

LAST TRADE DATE: 9/25/08

CALL JUN 08 NATURAL GAS 10100
OPTION MARKET VALUE

52, 010.00 LIM EXPIRE 5/27/08
AVERAGE LONG: . 564

. 564

. 899
US 62, 930.00

62, 930. 00*

LAST TRADE DATE: 5/27/08

11/05/7 5
5»

CALL AUG 08 NATURAL GAS 10150
OPTION MARKET VALUE

44, 750. 00 LIM EXPIRE 7/28/08
AVERAGE LONG: . 535

.535
1.469

US 73, 450. 00
73, 450. 00*

LAST TRADE DATE: 7/28/08

3/04/8 6
6*

CALL SEP 08 NATURAL GAS 10350
OPTION MARKET VALUE

42, 900.00 LIM EXPIRE 8/26/08
AVERAGE LONG: .794

.794
1.551

US 93, 060. 00
93, 060, 00»

LAST TRADE DATE: 8/26/08
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STATEMENT DATE: APR 30, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC. WEALTH. MANAGEMENT
I704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

11/05/7 6
6*

CALL SEP 08 NATURAL GAS 10400
OPTION MARKET VALUE

39, 900. 00 LIM EXPIRE 8/26/08
AVERAGE LONG: .620

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC

.620 US
1.525

DEBIT CREDIT

91,500. 00
91,500.00*

LAST TRADE DATE: 8/26/08

3/03/8 5
5*

CALL JUL 08 NATURAL GAS 10450
OPTION MARKET VALUE

26, 450. 00 LIM EXPIRE 6/25/08
AVERAGE LONG: . 550

. 550 US

. 988
49, 400. 00
49, 400. 00*

LAST TRADE DATE: 6/25/08

12/07/7 19 CALL JUN 08 NATURAL GAS 11000
19* OPTION MARKET VALUE

EXPIRE 5/27/08
AVERAGE SHORT: . 100

.100 US 75, 620. 00

.398 75, 620. 00*

LAST TRADE DATE: 5/27/08

3/03/8 5
5*

CALL AUG 08 NATURAL GAS 11000
OPTION MARKET VALUE

2, 250. 00 LIM EXPIRE 7/28/08
AVERAGE LONG: .550

.550 US
1.031

51, 550. 00
51, 550. 00*

LAST TRADE DATE: 7/28/08

3/03/8 8
8*

CALL OCT 08 NATURAL GAS 11100
OPTION MARKET VALUE

1, 600. 00 LIM EXPIRE 9/25/08
AVERAGE LONG: .800

. 800 USl. 426
114,080. 00
114 080 00*

LAST TRADE DATE: 9/25/08

1/04/8 5 CALL JUL 08 NATURAL GAS 11500
5* OPTION MARKET VALUE

EXPIRE 6/25/08
AVERAGE SHORT: .080

.080 US 25, 850. 00

. 517 25, 850. 00*

LAST TRADE DATE: 6/25/08

12/06/7 6 CALL JUL 08 NATURAL GAS 12000
6* OPTION MARKET VALUE

EXPIRE 6/25/08
AVERAGE SHORT: .100

.100 US 22, 320. 00

.372 22, 320. 00*

LAST TRADE DATE: 6/25/08

12/07/7
1/03/8

6 CALL AUG 08 NATURAL GAS 12000
5 CALL AUG 08 NATURAL GAS 12000

11* OPTION MARKET VALUE
EXPIRE 7/28/08

.144AVERAGE SHORT

C
C

.140 US 40, 020. 00

. 150 US 33, 350. 00

. 667 73, 370. 00*

LAST TRADE DATE: 7/28/08

r
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STATEMENT DATE: APR 30, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264 —2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233 —3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654 —0461 oz 312/242-7200.

DATE

1,2/06/7
1/03/8

LONG/BUY SHRT/SELL DESCRIPTION

6 CALL SEP 08 NATURAL GAS 12000
5 CALL SEP 08 NATURAL GAS 12000

11* OPTION MARKET VALUE
EXPIRE 8/26/08

AVERAGE SHORT: . 217

C
C

. 220

. 215

. 890

US
US

EX PRICE/LEGND CC DEBIT

53, 400. 00
44, 500. 00
97, 900. 00*

CREDIT

LAST TRADE DATE: 8/26/08

12/07/7 8 CALL OCT 08 NATURAL GAS 12000
8* OPTION MARKET VALUE

EXPIRE 9/25/08
AVERAGE SHORT: .300

. 300
1.113

US 89, 040. 00
89, 040. 00*

LAST TRADE DATE: 9/25/08

11/05/7 7 CALL JUN 08 NATURAL GAS 13000
7* OPTION MARKET VALUE

EXPIRE 5/27/08
AVERAGE SHORT: .100

. 100

. 053
US 3, 710.00

3, 710, 00*

LAST TRADE DATE: 5/27/08

11/05/7 5 CALL JUL 08 NATURAL GAS 13000
5* OPTION MARKET VALUE

EXPIRE 6/25/08
AVERAGE SHORT: . 130

.130

. 190
US 9, 500. 00

9, 500. 00~

LAST TRADE DATE& 6/25/08

11/05/7 5 CALL AUG 08 NATURAL GAS 13000
5* OPTION MARKET VALUE

EXPIRE 7/28/08
AVERAGE SHORT: . 200

. 200

.426
US 21, 300. 00

21, 300. 00*

LAST TRADE DATE: 7/28/08

11/05/7 6 CALL SEP 08 NATURAL GAS 13000
6* OPTION MARKET VALUE

EXPIRE 8/26/08
AVERAGE SHORT: .285

.285

. 634
US 38, 040. 00

38, 040. 00*

LAST TRADE DATE: 8/26/08

11/02/7
1/03/8

9 CALL OCT 08 NATURAL GAS 13000
9 CALL OCT 08 NATURAL GAS 13000

18~ OPTION MARKET VALUE
EXPIRE 9/25/08

. 325AVERAGE SHORT

C
C

. 420

. 230

. 848

US
US

76, 320. 00
76, 320. 00

152, 640. 00*

LAST TRADE DATE: 9/25/08

3/04/8 6 CALL SEP 08 NATURAL GAS 14000
6* OPTION MARKET VALUE

EXPIRE 8/26/08
AVERAGE SHORT: .230

.230

.455
US 27, 300. 00

27, 300, 00*
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STATEMENT DATEi APR 30, 2008

ACCOUNT NUMBER: X2068

SALESMAN NUMBER: X121

INTRODUCED BY: RBC-WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN MARGARET LAUDER
PO BOX 33068
CHARLOTTE NC 28233-3060

ZF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YQUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 ar 312/242-7200.

DATE

3/03/8 8 CALL OCT 08 NATURAL GAS 15000
8* OPTION MARKET VALUE

EXPIRE 9/25/08
AVERAGE SHORT: .240

.240 US

. 500

LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT

40, 000. 00
40, 000. 00«

CREDIT

LAST TRADE DATE: 9/25/08

1. BEGINNING ACCT BALANCE
2. P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCE
4. NET FUTURES P&L
8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET
11. CONVERTED ACCT VALUE US

««« SEG USD

780, 560. 40
2, 594, 760. 00

2, 594, 760. 00
2, 594, 760. 00

**« CURRENT MONTH *** «** YEAR-TO-DATE *«"

FUTURES P&L
OPTION PREMIUM

US
US

780, 560.40
.00

1, 871, 434. 35
486, 391.56-

1'\:.1.1'11 ')I! .YI:EC 1 iJ 



BC Hedging Plsn

!day-M (EXPIRED)
L&ey-W (EXPIREDI
L&ey-W (EXPIRED)
Lis?M &EXPIRED)
May 06 (EXPIRED)
L&ey-W I EXERCISED)
L&ay-W (EXPIRFDi

Jun48
JunuN
Jun-OCI

Jrm-W
Jun-De
Jun40
Jun-05
Jun48
Jun-Ob
Jun 08
J

(FJ&PIRED)
(EXPtREI)l
IEXPIRED)
&EXPIRED)
IEXPIRLD)
(EXPIFtEDI
(EXPtRED)
(EXPIRFD)
IEXPIRED'I
(EXERCISED)

MENT

Jul45 (EXPIREIT)
JufW (EXPIRED)
/JAW fEXPIRED)
Jrd-W fEXPIRED)
Jul45 (EXPIRED)
Juhge (EXPIRED)
JWGO &EXPIRED)
Jul. ge I EXPIRED)
Jut-W ( EXP&RED)
Jul. W (EXERCISED)

Au945 (EXPIRED I

Aup-08 IEXPIRED)
Au946 &EXPIRED)
Aug Db fEXPIRED)
AugcN (EXPIRED)
Aug-06 (EXERCISED)
Aug-QO (EXPIRED)
Aup48 (SETTLEL&ENT)
Aug. ge (EXPIRED)
Aug-M (EXPIRED)
Aup-00 (EXP(RED)
Aug48 (SET?LES&EN?)
Aua-08 (EXPIREDI
Aug-Ge (EXPIRED)
Aug-05 IEXPlf&ED)

PI D

7
7
6
8
7
e
7

33
33
W

b
5
5
5
CI

5
8
8
27
27

7

5
5
8
8
5
5
5
5
6
5
6
6
5

25
28

Csp Spreecf

Call
Csp
Call

Collar

Call
Cae

Call Spread

Call Soraad

Cee

Crdkrr

Coen

3-Wey

Cohst

Bought Coll al
Sold Call ~ I

Bought cas ~I

Bought Csb sl
Bouphl Ces al
Bought cen «I
Srdd Pul sl
Sokl Fufurm al

Bougtd Call el
Sots Call al
Bought Call el
Sold Csb st
Bought Csk sl
Bought Cail ~ I

BouPht Call el
Bold Pte sl
Bought Call el
Sold Pui el
Sale anl

Bought Cell sl
Sold Cap el
Bought Cell m
Sold Cse al
Boughl Crdl ~ I

Bouahl Cas ~I

Bought Ceb et
Sold Pul al
Bought Call at
Sokf Pul st

I

Bouphl Csg ei
Sold Cell al
Bauphl Call el
Sold Ceb el
Bought Call 4&

Sold Pul al
Sold Call el
Semen ant

Bought Call et
Sold Put al
Sold Cee ~I

See lars anl

Bcugf I Call ~I

Sold Pul at
Boupfe Csp al

I

CJG OGO

(50 080)
$0.570
$0 540
So Me
$0 540

ND 140)
7 54

SO.IND

& 50.&NDi

50 765
tW.200)
$0 OW
SD 640
$0 640

($0.20D)
.210

ISO 21D)
975

$0 920
l$0. 100)
CD 770

($0.2001
$0 590
50 N!0
50 NIO

($0 140)
50 340

t$0 340)
tot

$0 935
($0 tgg)
$0 S75

($0 30D)
$0 W2

f$0 230)
(50 llo)
$8 bet
51.150

(50 Wg)
($0 150&

56 887
$0 740

($0 32&i
$0.550
0

100th
100th
IONh
100th
I00th
tdh
30th

100th
l(sbh
I DNh

100th
&Dglh

100th
7Nh
30th
70th
40th

100th
100th
I00th
10Nh
IW&h

100th
80th
30th
Wlh
30th

100th
IGCN&

100th
100th
100th
enn
I ONh

I Wlh
70th
100th

90th
40th
QNh
40th

10200
tt DGO

12 760
10 700
10.300
7 150
5.750

10.360
17.000
12 100
'17.0M
10 350
10 900
7.350
5 750
7 SW
6 150

I GNOG

18 000
12 950
18 OW
10 QOO

11 SW
7 850
a 500
7 100
6.150

10.750
'le 400
12.750
17 500
10 200
7 000
17 000

9 750
7 000
17 NN

8 000
e.OGO

7 &GG

60

10%
10%
10%
10%
&0%
10%

109
~0%
t0%
10%
10%
109,
10%
1014
60%

!0%
I044
10%
10%
ID%
10%
I glk
10%
50%
50%

10%
10%
10%
10%
'I 0%
10%
10%

10%
10%
&9%

&0%
&0%
50%
5

10%

t0%

20%

&00%

11/2/2005
I I/22005
12/6/2005

I /4/200O

2!I/2WO
3/ I r?OW
3/ Ir2NN

I 1J2/20N!
» /2/2005
12N/2005
& 2/5 "COW

I JQ/20W
2/1/?OW
3/1/2IXN
V I/2000
5/I f200e
5/'I/2000

6/2

I I/4/20W
1&/4/?OW
&?f7/?WO
& VT/20M

1 JQ/20M

2/2/?we
3/2/2006
3/V2WO

5/'lb/2006
5/lb/20W
5/27

11/V2WS
I I/3/?OM
&2/5/2D05

IVSJW05
I/9/SOW
l/Q/2008
1/9/?DW

7/28 /?DM
?/LQWO
2/I/2005
2/I /2008

7/NL'2WO

3/I /2008
3/ I /200O

SJ& TJ?DM
5/'I 7

81
01
81
51
61
e&

OI
81

88
65
Nl
eb
oe
M
M
Nl
ea
ee

55

55
M
55
55
65

Scot-Nl
Sent-M
Sept-W
Scot-08
Scot-08
Seot48
Scot.gb
Seat-M
Scot-Nl
S49145
Seel-M
Segl-gb
Sesl-08
Seat45
Sesl-M
54N-W
Seal-08

I-08

(E)09RED)
&EXPtRED)
&EXPIRED I

IEXPIRED)
(EXNRED)
(EXERCISEDI
(SOLD)
(EXPtRED)
(EXPIRED)
IEXERCISEDI
(SOI.D)
fEXPIRED)
fEXPIRED)
IEXPIRED)
&EXPIRED)
(EXPIRED)
(EXPIRED)

IR

d
5
a
0
5
5
6
e
8
8
6
8
8
8
8
29
29

S.Wey

3-We&

Bought cell at
Saki Call al
BovQht Call el
Sok! Call el
Bcaghl Call al
Sold Pul al
Bcmghl Futures el
Sotd Cell al
Bought cell el
Pul &See/weed)
Sold Fulteas al
Sold Call al
Bought Call el
Sold Pul al
Sold Cae 4&

Bought Cse el
Sold Pui al
Sold Call at

50 980
i$0.170)
$0.780

1$0 210)
$0 932

($0 I sot
$5 472

($0 IIN)
$1 MO

($0 N@)
Nd 472'I
(W 200)
$0 879

N0.280)
(50 140)
So.etb

NO 280&
I 0

&00th

105th
100th
100th
I00th
50th

100th
10QII
TOOl

10Nh
90th
SNh
100th
TNt
3Nh
I

11 160
16500
14 000
20 OW
10 600
6 S&0

17.000
lf 860
T 000

17 500
8 'IOO

5.SGD

14 000
7 250
5 200

10%
10%
10%
10%
&0%
10%

&0%
IC%
'I 0%

10%
to%
10%
10%

50%

40%

100&i

I I/2/2005
I I JV?WC
12/6/?GW
12/6/?OW

I/9/cCM
IL26/200e
8/?br/WO

I /QJ?OW

?J?/QOM
8/28/20W
6/28/2008

VV?GW
SJ& l&Od
3/I/?OM
3/&DODO

5/?&k?OM
5/Ãv'20(N

58
M
55
56
58
58
W
58
58
55
55
56
59
5II

58
58

Ool-M &EXPIRED)
Ocl-M &EXPIRED)
Ocl-08 (EXPIRED)
DcHN (EXPIRED I

Oci.gd (EXPIRED)
Cct45 &EXERCISED)
Oct45 (EXPIREDl
Ccl48 (SETTLE/4KNT&
Qc&48 (EXPIREDI
Dct45 (EXERCJSEDI
Ocl-08 (EXPIRED)
Ocl48 &SETTLE&4ENT)
Dcl-Db (EXPIRED)
DcH!d &EXERCISED)
Dcl46 (EXPIRED)
Dct45 (SE&TLELIENT)
Del-M (EXPIRED)
Dcl-08 IEXERCISED)
04146 (EXPIRED)

I- N&

Nov-05 (EXPIRED!
Nov48(EXP&RED)
Nov48&EXPIRED)
Nov-M(EXPIRED)
Nov-08(EXPIRED)
Nov48(EXPIREDI
Nov-08(EXP IRED I

Nov48(EXPIRED)
Nov-INtEXPIREDI
Nov45(EXP I RED I
Nov4NEXPIRED)
Nov-

Dea45 (EXERCtSED)
Dec-05 (EXPIRED))
Sok! Fumes

Dec-05 (EXPIRED)
Dsc-M (EXPIREL&t
Dec-Nl (EXPIRED)
Dec-05 (EXPIRED)
Dec48 IEXPIREDI
D4448 (EXPIRED)
Dec-08 (EXPIRED)
Deo45 (EXPIRED)
D4440 (EXPIRED)
Dec-05 (EXPIRED}
Dec-IN (EXP!RED)
Dec W &EXPIRED)

Jsn47 (EXERCISED)
Jen47 (EXERCISED)
Jen47 (KXERCISEDI
Jan-07 (EXERCISED)
Jan-07 (EXERCISED)
Jan. OT (EXPIREDI
Jan-07 (ECPIRED)
Jan-07 (EXPIRED)
Jsn-07 (EXPIRED)

19
19
9
10

9
Q

9
0
e
8
8
e
9
9
0
p
8
8
8
8

6
e
e
7
7
15
16
15
31
31
16
16

10
10
10
10
10
10
10
10
10
10
40
40
40
11
11
10
44
21
21
10
58
11

Cell Sleaad

Cell Spread

&Way

3-Wey

3-ly y

3-Wey

S-Wey

Cobra

Fmurac

Bought Call sl
Sold Pul al
Sold Frllulw el

dF I I

Coffer

Futures
F r

Bought Calf al
Sold Cell al
Bought Call el
Sold Pul al
Sought Call al
Sold Pul el
Sold Ceb at~l Cep el
Sold Pul sl
Sold Call al
Bought Call al
Sold Pul al

I

Call Sptead

3.Wey

3-Wsy

Sdd Pul sl
Sold Put al
Srad Pul sl
Saki Pul al
Sold Put sl
Seed Futures sl
Sdd Futures sl
Sokl Futures el
Bought Call ~I

Bought Css et
Sold Call al
Bouptl Call al
Sold Cell sl
Bougie Cse al
Sol&t Pul al
Sold Cell sl
Ssnlemsnl
Bough& Call al
Geld Pul m
Saki Cse al
Se&bsmenf
Bought Cso al
Sold Pul al
Sold Call sl
SelSam enl
Bought csa al
Sold Pul et
Srsd Cee al

Bought Cdl et
Sokf Put ef
Sold Ceb ~I

Bought Csa al
Sdd Cse al
Bought Cea sl
Saki Pul el
Sold Call el
Bought Call al
Saki Pul el
Boupte Future el

$&.120
($0 3OOI

$1 180
&$0 350 i
50 982

($0 200)
($0 ?W)
Nl 500
51 tog

(50 500)
ISO 300)
57.000
$1 Wg

l50 390)
&$0 fag)
$5 900
$0 550

t$0 450)
&$0 10D)

950
$0 890

&$0.2W)
fSD 170)
$0 860

l$0. 120)
$0.MO

($0 360)
&$0 150)
$0 445

!$0.12S)
$0 000

7 145
50 7W

(SD SOD)

M 001

$0 Q07

NO 300)
$1.050

(W 450'I
$1.380

NO 300)
1$0.3IX!I
50 WO

($0.160)
(50.250)
$0 810

($0 CW)
&W

($0 SW)
&$0 255)
($0 210)
&$0.380)
(50 300)
$6 113
$b. 116
$5 116
$1.210

100th
100th
IONh!Ogih
'lggttl

5(ah
IOOQI

!00th
70th
100th

OGN

SW&

100th

QNh

3Dlh
!gplh
50th
10Nh
900
30th
1008I
5Nh
3Nh

Below 20th

QNh

100th
90th
40th

409
1ggltr

Oger
30lt&

I GNh
Wlh
3Nh

ege
40th
Mlh
30th
20th

tl 000
17.000
&2 450
20 NN
11 050
8 500
19 000

11 000
7 000
18 600

7 750
5 OOD

14 600

7.950
5 950
1%45D

10 30&1

e.DDD
I'7 000
9 500
15 000
8 Sw
0 250
14 NXI

0 300
d 500
5 eeo

7.300
5 25D

18 000
10 WG
7 500

'l l 500
7 OW
19 000
l? 160
7.000

&7 000
&000
5 750

5W
7.500
7 SW
7 NXI

e 500
5 250

12 400

10%
10%
10%
10%
1D%
10%
10%

10%
10%
10%

10%
10&L

10%

10%
to%
t0%
10%
10%
20%
20%
20%
40%
40%
20%

'10%
109&

10%
10%
10%
10%
10%
10'li
I0%

~0%
40%
40
10%
&0%
10%
40'4
20%

'l0%

100%

20%

40%

11/2/2W5
1 'I '2/2005
I2/2/2M5
t?/V?GM

I/5/2006
I/0/2NXI
I/O/2008
I/5/20M
2/1/200e
2/&/?DW

2/ t/20M

3 0/2006
3/5/?OW
SN/SSXI
Srl/2NN

6/29/?GW
92&v?006
6/2&V?006

5/5/2008
Na /OM
Cr'5/?GW

7/5/?GM
7/5/20W
7/5'2WO
7/8/2008
TN/20W
Ml/20W
o/5/2ONI

N26/woo
7

10/3/20M
I 0/3/200tl

11/27/2006
'l l

cu2/200b
IVI/2005
7/SQOM
7/6/JWQ
5/I /2008
8/I/20Ge
8/I/2008
9/W200e
9%20M
Q/&92 Ns&

0/20/?GW
9/20/?IXII

99
QO

W
IN
go
99
Nl

OP

99
99
99

7/%2NN
IVLDGDT

9/tt/006
0/22/2007
1 $3/200d

12/28/2&NO

12/26/2000
& 2/2%'2NN

Ike/2DM

67
67
et
87
at
87
&7
87
OT

et
87
67
87
87
87
87
87
87
87

7
76
78
75
78
75
'te
78
78
75
78
78

1 tN
IM
1NI
109
109
109
I OQ

1tN
109

CviC&sehccotmbng&GASACC&DEFERREO-Caroifnse&SWSISC Hedge Acsvify Report - FbmbHadgng Poaihon and Nrsk-lo-Idarkel ac oi Anre 30, 2NN



Jarrot iEXPIRED)
Jcn-DT IEXPIRED)
J an 07 IEXPIREO)
Jarv07 IEXPIREDI
/snot I EXP I RED)
Jenw)7 I'EXPIREOI
Jsn-07 IEXP)RED)
Jen-07 (EXPIRED)
Jan-07 fEXPIRED)
Jsn-07 fEXPIRED)
a 7 Pl

Feb-07 I'EXERCtSED)
Feb-07 (EXERCJSED)
Feb07 (EXPIREDI
Fab-01 IEXPIRED)
Feb-01 (EXPIRED)
Feb¹7(EXPIRED)
Fabot I'EXPIRED)
Feb-07 (EXPIREDI
21//2007 iEXERCISED Ses Abovsl
Feb-07 I'EXPIRBI3)
Feb-07 (EXPIRED I

2/TPJ007 (EXERCISED Sse Absval
Fsb-Ol (EXPIREDI
Fot 01 IEXPIRED)
Fab-67 (EXPIR'EDI
~07 (EXPtRED)
Feb.DT (EXPIREO)
Febot (EXPIREDI
Feb-0/ IEXPIREDI
Feb-GT (EXPIREDI

GT

glar-07 (EK)hRED)
Msr-07 (FX)URED)
Msr-0/ (EXPIRED)
Ida.07 (EXPIRED)
MardD (EXPIRED)
Mix.07 (EXPIREDI
Msr. GT (EXPIREO)
Alar-DT (EXPIRED)
Madtt (EXPIRED'I
Mar-01 (EXPIRED)
Ma-07 (I XPiREOI
Msr-07 (EXPIREDI
Msr-07 iEXPIREO)
Ma 07 IEXPIREDI
Mar-W (EXPIRED)
Ms/$7 (EXPIREDI
M xft EXPI D
Apr-07 (EXERCISED)
Apr-01 (EXERCISEDI
Scdd Futures
Sold Futwes
Apr. 01 (EXP)RBD)
Ap Cf7 IEXPIRED)
Aar-07 (EXPIREO'I
sprat IEXPIREO)
Apr. 01 (EXPIRFD)
Apr-07 (EXPIREDI
AW-DT (EXIWREO)
Jaxxft (EXPIRED I

Ap .07 (EXPIREO'I
-01 Pl D

11
11
11
11
tt
ll
10
10
44
44

I
O

3
17
3

8
o
Q

g
Q

34
34
34
17
17
17
I
1
1
e
6
6
7
7
7
6

5
2!I
2e
2e
14
14
12
13
12
13
6
6
o
6
8

12
12

3-Wsy

3-Way

3-Wsy

3-Way

t:utwex

3-Wsy

3-Wsy

3-Wsy

3-Wsy

3-Way

3 Way

3-9/ay

Collar

Bouafw Cell sl
Sokf Pul al
Sold Cell ~I

Bawfht Coll el
Sold Call st
SOld Pul el
Bawl tx Cali sl
Sokt Pul sl
Saki Call st
Bcaohl Cali si
Saki Pul al
Sold Call al
Bought Caa el
Seed Put sf
SCM Call at
Bought Celt al

~I

Bought Call sl
Bought Cell «I

Baeht Call
Sold Pul ~I

Said Cse at
Bought Call
9ok) Crdf At

Bought Coll

Sokl PW ~I

9ctd Csa ai
Boupht Cell

Puc ~ I

sl

Sotd Pul st
Soll Call el
Bought c4lt sl
Sold Call al
Bcufthl Cell sf
Sotcl Call el
Bought Call sl
Scfd Cell ra

Bauphi Call al
Sold Celt et

hl Call Sl
Saki Pul a
SCM Pul sl
Baul Futurss ai
Bought Coll el
Bakl Pul sl
Sc¹Catt el

Bought Call sl
Bold call si
Scfd Put el
Bougftl Cell sl
Sckt Cell ei
Sckt Pul si
Bouphl Cali sl
Sold Celt ~ I

SrAI Put al
Bcuaht Coll el
Saki Pili al
Sold Cell at
Sought Cell sl
Sokl Pul sl

($9 I 13)
l$0 4801
$1 4M

I'SD 25D)
$1 620

($0 OM)
51 160

($0 4301
30 883

IW 200)
0 770

iSD 430)
($0 400)

$1807
l$0 2001
IW tl00)
St 800
(30 SW)

31 840
IQD 400)

$1 470
($0 8 'IO)

($0 344'I

31 120
($0 450)
(50 MO)
$1 150

(W 380)

$1 560
($9 230)
(Rl T20)
$1.880

(W.500)
($0 000)
$' 040

($0859)
($0 850)
$1 749

($0 499)
(W UWI
$1 323

($0 580)
($0 450'I
$0.880

$0.550
59 600

$0.751
(30 250)
($0.QSOI

$9 WO
($0 100)

See Above)
t$0 2501
($0 Ddo)

Ssa Abovel
230

30th
10$h
10$h
IDOltr

QWI
I 09th
QOlti

I DOO

e$h
Ii¹th

80lh
1$8h

00th
30th

IDGth

190ltl
I 0$h

1$$
40th

Qalh

t00th
30th
dial\

3$h
IDGUI

Wth
20$

Q$h
39th
tQDtlr

100th
10$0
60th
50th
40th
100th
Mtn
30th
I Wlh
50lll
20$
I IXUh

70th
h

Wlh
20di
100th
80tti
IMlh

10th
100th

tOlh

6 WG
18 000
11 00(i
20.MO
12 4M
I a 5CO

12 MO
17 MO
85M
13 a$3

4
7590
78M
7 175
12 300
8 DM
18 000
'l l OQD

20 000

IS,CM
23 000

I 2.31XI

IC.CM
I 9$f
8 830
6 5$l
t'3 OM
3 150
e 2en
12 80
12 000
6.000
I ft 0$l
19 400
20 000
7 500
IT IK¹
75M
20 CQO

12 000
T Cx¹
18 000
6 aXI
6 250
13 OM
6 100
8 250
D 750
7 906
T 503
1 503
7 850
6 CM
14 000
8 25D
13 QW

T
T

1
1
1
1
T
1
T
T
T

T
P
p

T

10%
10%
10%
10%
10%
10%
10%
10%
40%
40%

I0%
IOIL

19%
10%
'10%

t(%
10%

1Dot

10%
4C%
4COL

40%
21PA

20!L

10%
10%
is%
105
19%
10%
10%
I G%
I QW

10%
I 0%
10%
40%
41PA

4G%
20%

2M'
20%

10%
1 01L

10%
10%
20%
20%
20%
2Q'%

20%

10%

oot/2008
5/8/2006
Tpv/TOM

7/8/20W
$3/2MC
873PJGOO

Q/7/2 GOO

a/7/20M
CF22/2 006
Q/2$20$I
I $¹
7/5/2007
6/I f2007

I/9472M/
Cce/29M

ONPJMU
7/9/2008
7/S/2MC
7/9/20M
8/I/$)08
Ik'I/2006
8/I/260d
QKL CGW

86/TCM
9/22720M
a/22/JDW
O/22/2$6
10/2/2Md
1$29008

8$/2$XI
6/5/20M
Cud/20W
17$200d
7/$2006
TUVGQM

8 '
I /200f!

S/I/2006
8/I /20M
Q/5/20W
tN!/2006
ILNQWQ

Q/21/20M
$21/1008
SO I /2QOO

I 0/3/20M

trefaWT
I /4/2004

3/21/2007
3/27/2007
11/$2008
i i 6/paoe
I I NPJ Md
1ÃI/GOW
1$/ I /2006

Ir3/2007
I/VJOD7

I/O/2 7

ka
10tl
iM
lCQ

rGO

ICQ

tGQ

IQQ

tM
IM
1$)
ee
85
d3
56
85
55
65
85
85
e5
II5
65
IN
IN
85
66
IN
85
Qd

M
dd
08
86
80
Od

$1
dtl

Qe
Qe

58
66
66
00
tld

60
66
81
ei
61
Ci I

61
81
81
81
61

81
01

I/fsy07 (EXERCISED)
May-07 (EXERCISED)
Sold Futuna
Sokf Futures
Lcav-07 t'SXPIREO)
play-D7 (EXPIREDI
May-GT (EXPIRED)
May-07 (EXPIRED)
Mey-07 (EXPIREDI
Clay-07 (EXPIRED)
May-07 (EXPIREO)
Mey 07 (ExP)RSM
May-07 (EXPIRED}
M -01 f EXPIRED
JVIFD7 - Exacf aed
Jun-07 .Eaxrd sad
Seto Fuxxca
Bokl Futu raw

Juri-07 - Expbod
Jun- 07 Expaed
Jun-07 . Staffed
Jun-07 - Espied
Juiv07 ~ Expired
Juri-07 - Expired
Jun-07 - Ercdrad
Jun 07 .Expired
Jurv07 - Etc(rad
Jun-07 - Ecxxied
Jun 07 - Espied
Jun 7. ~

Jul¹7.Eawnrd
Jul-07 - Ercxred
Jtdult - EXPred
3rd-07 - Ecwfrad

Jul dt7 ~ Exp(cad
Jul-07 ~ Scatted
Jut¹1- Exphed
Jul-07 - Exfdred
Jut-tl7 - Erot ted
Jful¹7 - Expired

-Dr-
Aud-07 - Exercised
Avo-Ot ~ Exercised
Aug. 07 - Evacrsad
Aup. ot - Secre iced
Po/FOT - xercfaad
Scei Futwas
Sold Fuluraa
Aug-0 1 - EXPIFIETI
/ua-GT ~ EXPIRED
Auo-07 - EXPIRED
At%01 - EXPIRED
Aug-07- EXPtRFJ3
Aug%7- EXPtRED
Aug¹7 - EXPIREO
Aug¹T - EXPIRED
Aua-07 - EXPIREEI
JatpOT - EhPIRED
Aug 07 - EXPIRED
Auaxft - EXPIRED
Aug-07 - EXPIRED
Jvrg. DT - EXPIRED
Aug-07 - EXPIRED

IR

12
I JJ

12
13

5
8
8
6

13
13
14
13
14
7

7

6
tl

8

13
13

14
14
5
5
5
e
0
6
21
21
2t
22

5
5
6
11
8
nd

0
6

16
11

Futures
Futures

3-Wsy

Ca I I
8(coed

Coda

Futuret
Futures

3-Way

3-Wsy

3-Wsy

Coda

Bought Coll sl
Bought Call ei

Bantht Cali el
Sold Pul el

Sold C,~ ff al
Bcugfu Ccdl el
Sold C43 At

Bought Call atl xarosad
Sold Pul al
9aki Pul sl
Bouahl Cail etfgrwcaoad
Sold Put sl
Bought C4I I It I

Baught Cali st

Bcugtd Call al
Sot dl PIJt

Sold Call sf
Bouphl C40 sl

Sokt Pur ai
Sold Cell ix
Sought Catt si (Exacfcod
Bald Pul ai
Saki Celt ~ I

Bcxwfht Csd al I Exaccsad
So¹Put at

Brxaht CWU al
Sold Pul ~ I

Sctd Call ~ I

Bought Call sl
Sokl Put al

Scad cat I st
Bouphl crdl at

Sold Put ~I

Seto Ca)I ~I

Bouoht Cell al

$0.560
$0 050

$0 6 I i
($0 2601
(W 080]
$0.e24

(SG Mai
6as Above'I

IW Mdl
ISG 870)

S4s Abave'I

280
$0 720
$071g

W. QTO

IW 309)
($0 100)
$1 104

($D 230]
IW 1101

Sse Abave)
ISU 300)
130 f00)

Sae Above)
($0 $¹1

0 1%i
Wo'!Q

(W.GM)
ISD IW)
$1 154

ISD 240)
($0 150'I
$0 160

150 3$I)
$0, 15il

Put
Pul

Pul
Put

1wwos
Futures

3-Way

SWsy

3-Wsy

Cap
Spreset

Cc4 sr'

Ccrllar

Sckl Pul al
Sold Pul sl
Seto Pw a
Bcfd Put al
Sold Pul sl

($0.370't
($0.240)
f30 $!5)
1$0 0!kl)
IRI 2901

$9 O7Q

($0 130)
$'I 300

i$0 WQ I

31.050

($0.230)
$0 540

f$0 080)
W 610

39 280
$0 350

Ba ghl Call el
SOLO Pt/7 AT (SEE ABOVE)
Saki Celt al
Bought Cell «I
SOLD PI/1 AT (SEE ABOVE)
Sold Colt sl
Bought Cell al
SOLD Pl/1 *T f SkE ABOVE)
Saki Coll si
Bought Ces si
Sold Csh AI

Bouatrl Coa al
SOLD PIJT AT I'SEE ABOVE't

Bought Csd sl
Bought Csw el

PIJT A Y

7Qlb

10th

mdl
100th
80ih
I DMI

70th
70lti

Solh
20th
IMet
70th
2$h
100tlr

10th
100th

I 0th

ead
2$h
100th
10th
2$h
10ttlh
eod
1$h

If¹lb
30th
4
Tlkh
20th
2$h
Rkh
40oi

Told

1$kh
70th

I00th
Mill

i0$h
10$h
100$
100fti

7 950
7 li¹
rew
1 INQ

1 360
Q.OM
13:500
8 5$)
14 600

6 ieo
6 150

7 t¹0
7 0$t
T 842
7 842
8 0(N
8 fXKI

13$¹
8 060
II RKI
14 000

e 1oo
8 000
t4 000
8 200
6 IXKI

14 000
7.250
5 800
'll OM
7 100

e Qoo

0 DGD

8 000
6 OQO

8 250

8 MD

15 COO

6 250

14 DOO

8 WO

11 000
9 4QQ

14 000
7 Q50

10%
I IPA

10%
10%
10%

10%
10%
10%
10%
10%
I C%

I 0%
10%
I IR\
10%
10%
I C%
40%
40%
40%
40%

10%
10%
I C%

10%

10%
10%

10%
10%

10%
10%
10%
I 0%

10%

20%

40%

80%

I'OUlv

tkr2$20W
1/CPJODT

4/26/2007
4PJ' '20(r 7

I I fd/2006
I 1/OPJGCO

I I/O/MCQ

1$1/2005
11/I f2005

12/2lb'2006

farad�

/20W

Il 7
I/V2 007
I /4/2001

5/25/2 M 7

3/2$2MT
I I ftl/20QO

114!/2$N
I I fdf2005
1 2/1/2QCdi

12/tl20Qo
I 2/1/2tKN

t PJP/007
I f3/20D7
IN/2 MT

I/4PIDQ7

I/4/2MT
I/ 7

11/8/2Me
I If!V/006
11/QIGQM
12/I /SXQ
12/l/2$!8
12/I /2CM

Its/2007
I /4PI 007
I l4/2007

5fT IVIt¹1
8/W/ 7
7726/2aot
768l2MT
7PJO/TMT
7726/2007
7/28/2W7
T/26/2007
7/2ddlNt 1
11/6/20M

11/Cl/2CDQ

12/l/20$!

12/I /2006
I f4/2t¹7

'I hi/2M 7

2/ I/2t¹7

2/I /2097
Sfi/JMT

6/26/Tw 7
872072007

36
56
85
5li

Rf
M
56

01
dl
51
61
dl
61
OI
6'I

61
dl
dl
Ol
81



S4917 - EXERCISED
Sapgt . EXERCISED
Srerg I - EXERCISED
Saavot .EXERCISED
Sep-07 - EXERCISED
SOLO FUTURES
SOLO FUTURES
SOLO FUTIJRES
SOLD FUTURES
SOLO FU)URFES
Sap-07 - EXP(RED
Sap.GT - EXPIREO
Bao-07 - EXPIFtED
Seo.ot - ExPIRED
Setnot - EXPIREO
Scp-07 - EXP!RED
Ssp-07 - EXPIRED
Sep-07 - EXPIRED
Sep.ot - EXPIRED
Sap-07 - EXPIREO
Sepgt - EXPIRED
Sepoy - EXPIRED
Sapgt - EXPIRED
Stavgt- EXPIRED

7-
Oct.gt - EXPIREO
Ocl-07 - EXPIRED
Octdtt - EXPIRED
Oct-07 - EXPIRED
Oct 07 - EXP!RED
Ocl-07 - EXPIRED
Oci07 - EXPIRED
Dct-ot - EXPIRED
0 t-O'/- EXPtRED

Octdtt - EXPIRED
Ocl-07 - EXPIRED
Ocl-07 - EXPIRED
Ocl-07 - EXPIRED
Ocl-07 - EXPIRED

Ocl-07 - EXPIRED
7- P

Nov-07 - EXPIRED
Ncv-07 - EXPIREO
Nova)7 - EXPIRED
Novgt - EXPIRED
Ncv-07 - EXPIRED
Nov-07 - EXPIRED
Nc -Gt-EXPIRED
Nov07 - EXPIRED
leOi-07 - EXPIRED
Nov-Ot - EXPtRED
Nav-07 - EXPIRED

7- X R
Dac-GT - EXP(RED
Desalt - EXPIREO
Oa»07 - EXPIRED
Dec-07 - EXPIREO
Dec-07 - EXPIRED
Dec-07 - EXPIRED
Dec-07 - EXPIRED
Depot - EXPIRED
Dac-D7 - EXPfRED
Dac.07 - EXPtRED
Dao-07 - EXPIRED
Oeo07 - EXPIRED
Oec-07 - EXPIRED
Dacnrt - EXPIRED

7- IR
Jsn ~ 08 - EXPIRED
Jan - M - EXPIREO
Jsn - 08 - EXPIRED
Jen - 08 - EXPIRED
Jan -08- EXPIRED
Jsn - 06 - EXPIRED
Jan - Od - EXPIRED
Jen ~ 06 ~ EXPIRED
Jan - GB - EXPIRED
Jen - W - EXPIRED
Jen -05- EXPIRED
Jan -05 - EXPIRED
Jen-08- IR D

6
5
8

6
6
5
6
29
8

5
5
8

22
22

15
18
Id
1fl

4
10
10
10
10
10
10
10
IQ
IO
30
30
ro
19
20
v0
I 'I

11
11
11
11
Il
11
11
11
54
54
22

FUTURES
FUTURES
FUTURES
FUTURES
FUTURES

3-Way

3-Wey

3-Way

Ce11
Spread

Coll»

Coll»

3-Wav

3-Wav

3-Wsy

Ce I I

Spread

3-Way

C411
Spread

S.Wsy

Coar

Cod»

Cogar

B.Wey

3-Way

3-Wsy

Collar

Collar

Collar

3.Way

3.Wsy

3-Way

Ccrlsr

Collar

Sctd Put et
Soid Pul el
Saki Pul s.
Svd Put v
Sold Pul at

Bought Call at
ScM Pul el fasr/Jwd
Sold Catt al
Baughl Call at
Sold Pul sl &axis«iwd
Sold Call al
Bought Cell al
Sold Pul sl (sr/re»ed
Sard Csd sl
Bouohl Cell st
Sold Cad Al

Bought Ced sl
Sold PW st (avrr/aed
Bougril Csg fit
Sold Put al scarc asd
Bought CsN sl
Sold Put at
Saki Csg sl
6auqht Call al

Sold Pui el
Sckl Gall sl
Bouglil Call r

Sold Pui sl
Sold Cag r
Bought Coll 4!
Sold Cell At

Bought Call 14

Saki Pul st
Sctd Calf at

Baughl CMI ~I

d Al

Bought CNI al
Bold Pul el
Sold CeN sl
Bouqhl Csg st
Sold Pul el
Bouahl Csg at
Sold Put al
Sold Call at
Bought C el I ~ I

SoM Put sl
Bcuate Cell el
SoM Pul r
BougN Csg el
Sokl Pul el
Sold Call sl
Bought Cell al
Sold Pul sl
Sold Cell sl
Bcu&gtt Call al
Sold Pul al
Sold Csq el
Sought Cail al
Sold Pul al
Bought cea ~I

Sokl Pul at
Soughl Cse sl

Put al
Bought Crl sl
Sold Pul sl
Srd Cas at
Bought Call al
Sokl Put sl
Sold t&l «I
Bough& Call al
SctdPw r
Bord C~5 al
Bauphl Cag al
Sold Pul 41
Bought Call el
Sold Pul el

aee 4bcvtit

sea above'I

150 380)
(50 340)
($0.5801
($0 250)
(50 IUGI

$1.179

(M 320)
$1.404

($0.300)
51 080

($0 220)
$0 550

f$0 IOOI

50 725

$1 310
($0 411)
&@I 4201
$1 50d

(50 400)
&50 344)
51 230

150.d20)
($0 330)

SI.DGO

($0.240)
$0 020

(M 320)
($0 (II%

50.420
4

$1 120
($0 350)
&50460)
SD 794

&M 460)
$0.IND

($0 370)
($0 190 I

$0 585
($0 SMI
50 040

$1 WO
($0.160)
(SO 3901
51 055

(50.270)
(50 330)
$0.!IDO

($0 310)
(50 280)
$0 530

fBD.22th
50 540

OO 2M)
BD.SM

120
$1.165

($0.160)
($0 550)
51 100

($0 200)
($0 350)
$0.945

(M.285)
(50.2a6)
$0.670

($0.TW)
50.396

20th
20th
2&th
40th
20th

I00th
dglh

100th
TG(h

100th
100th
100th
IOSh

40th

TWr
200i
100th
60th
20th
100th
TWr
20th
100th

IWth
10051
100th
40th
IMGI

80th
10th

100th
70th
20th
4Dln

I Wt
Mlh
40th
tolh
Mah
I
90th
30th
100th
60th
20th
90th
BMt
20th
10001
IKNh1'
80th
2MI
dOth

3Wi
I 0011
80th
20th
100th
QON

20th
100th
TWr
Mlh
70th

a 000
0 MO
IL WO
8.2M
a ooo
5 BQT
5 503
5 5Q3
5 593
5 59'3

8 700

14 WO
!(300

14 SW
7.150

12 WO
IO.OM
t5 000
8 150

8.550
tl 000
\ 4.000
8 400
8 000
16 000
7.200
d 000
12 OM

5 DW
13.0W
8 050
5 250
13 Q(O

8 450
I DM

9 400
5 SGG

14 000
8.150
6 SW
7.350
I! 000
11 WO
T 300
5 MO
9 150

IO.TM
7.000
13 MO
6 aoo
6.700
12.000
8 750
6 /50
t2 280
6 SW
6 300
7 950
5 350
7 950
6 700
10 BIO
7.0M
13 500
0.050
awo
13.000
O 450
8 710
13 500
8 400
6 480
8.400

10'%
10%
1W
IW
W%

(0%
10%

10%
10%

10%
10%
10%
'10%

10%
10%
10%
10%
10%
'IIPL

10%
Iosi
10%

10%
10%
10%
10%
10%

10%
10%
10%
30%
30%
20%
20%
2W
20%
201
20'%

10%
ID%
ID%
I0%
10'4
to%
10%
10%
tD%

30%
20%
20%
20%

10%
I0%
t0%
I0%
10%
10%
10%
10%
10%
50'yi

M%

5Wi

4011

'I 0%

30%

ID0%

11/3/2006
12/I/2008
1/4/2WT
3/1/200 I

6/29/2007
d/28/2007
BITS/200 I
6/26/JW7
Bft8/200 7

5/26/2W7
11/3/TOW
I I/3/2OIXI

I 1r3fkkkt
12/I/200&!
12/I/20W
12/I/2001
I/4/200 7
I/4/2W7
I/4/2007
2/I/2007
yr1 2007
3/I/200'/
3/t f2007

5/21N2007

1(/3/2GM
'I I /3ITGW
11/Sr2005
I 2/ I/20NI
12 ' I /2DDB

12/I/2000
1/4/2007
1/4 ZOGI
I/4/2007

2/I/2007
2/I/2IXIT
3/I. TWT
3/I ITW T

3/I/2WT

Bfto/200/
It

9/22/20M
9/22/2005
lu22/2001

I/2/2M 7
7(2/200 7

7/25/2007
7/25/2 tXI7

7OBITM 7
5/23/TWT
Ik23/TWT
tg/3/2WT
I 2007
5/!f/2007
tkt)/TWT
9'5/2M 7
7/3/2007
t/3/awt
I/3/2007
5/1/2007
d/I/2DDT

Br t/TOOT

dr23/2007
8/23/200 I

Q/AQDOT

9/4/2007
I GIB/2M 7
10/3/2
Bnk2007
6/6f2007
6/5/2007
7/2/2007
7/2/2007
7/2/2007
8/1 f2007
ty I/2007
8/1/200/
Q/6/2007
9/II/2007

I I/28/2007
11 7

57
87
87
87
87
87
87
67
87

Bt
at
67
67
BT

67

76
Ta
71
78
78
Td

7!!
/6
76
76
76
75
Qo
Qo
QQ

Qai

99
09
09
09
00

QQ

QQ

QQ

Qo

109
IM
(GQ

109
101
IW
IM
I OQ

109
109
100
I OQ

109
Feb - 08 - EXPIRED
Feb - 08 - EXPIRED
Feb - 06 - ENPIRED
Feb - M - EXPIREO
Feb - 05- EXPIRED
Feb - 01 - EXPIRED
Fab - DB - EXPIREO
Feb - 06- EXPIRED
Feb - 08 - EXPIRED
Fab - 05- EXPIRED
Fel - 05 - EXPIRED
Feb-M (EXERCISED)
Sold Futures
Feb - 06 - EXPIREO
Feb. 08 - ED
MAR - 06 - EXPIREO
MAR - 08 - EXPIRED
MAR - M - EXPIREO
MAR —01 (EXERCISED)
Beld Futunra

MAR - 08 - EXPIRED
MAR —08 - EXPIREO
IJAR - 00 - EXPIRED
MAR -08- EXPIRED
MAR - 08 - EXPIRED
MAR —08 (EXERCISED)
Saki Futures

MAR - OS - EXPIRED
MAR - QB - EXPIRED
MAR - 08 (EXERCISED)
Said Fulwss

MAR - 08 ~ EXPIRED
MAR - 08 - EXPIRED
!JAR - 08 I EXERCISED'I
Said Futwea

MAR - QB - EXPIRED
MAR -08-
APR - 08 - (EXERCISED)
Sold Futun»

APR -08 - EXPIRED
APR - 08 - (EXERCISED'I
Sold Futw»t

APR - 08 - EXPIRED
APR ~ 08 - EXPIRED

a
9
9
5
8
8
9

9
4
42
IT
17

17

8
8
7
7
7

20
20

20
20
t3
13

13
13
13
13

'I 3
13
12
'I 2

12
12
12

12
12

3.Way

3-Wsy

3 W47

Fulvea
Csg

aad

3-Wsy

Futurw

3-Wey

3-Way

Fulurt»

3-Wsy

Fu tww

3-Way

Firtr/ras

3-Wsy

3 Wsy

Bought Csa
Sold Pul al
Sold Cell el
Bought Call
Sold Pul sl
Sold Call sl
Bought Call
Sold Put at
Sold Coll el
Bouqnl Csg
Sold Put sl
Bought Cafl

sl

sl

$1 350
(ML200)
($0.570)
$1.340

($0 250)
($0 MO)
51 OW

f$0.270I
150 tdgt
$0 720

150 250)
M.425

Bougtil Ctd el IEvr»alKI .aee abc/re)
I IW

Sought Caa
Bo» Pul sl
Sold Call st
Bought Cell

sl $1 400
(M 220'I

&$0 TDO)

$1 335

Bouphl CNI
Sold Pul at
Sold Call sl
Bought Call
Sold Pul at
Sold Catt al
Baughl Call

sl (E/»r»aed - srr above)

et

($0 330')

($0 4M)
$1.020

($0 280)
($0.42D)
$0 080

Bouqhl Csg
Sold Pul al
Sold Cell el
Bought Cell

- sse above!
(MI SM)
(50 200)
50 950

Bought Call
Sold Pul al
Sold Cee el
Bouqhl Cad

sl IEv«»aad 444 4bcva)
(SO 340)
(M 150)
50 600

Baughl Csd al
FUTURES
Bought Cell el IE/sr/c»ed - ase above)
Sold Pul at &$0 250)
Bought Call at SD 500
FL/TURES
Bought Call at IE/screed - aee steve)
Sold Pul sl ($0 1001
Sold Cao al N0. 120)

$0 543

Bought CsN al (Easrdssd ~ aae above)
Saki Pul al ($0.240)

I et

90th
30th
100th
Qau

20th
Qoth

90th
20th
1006i
70th
20th
50th

90th
30th
100th
80th

20th
10&ah

00th
10th

I 0&ah

Boih

10th
100th
SNh

10oi
I(Mt
50th

10th
70th

10th
uxxh

10.450
7 MO
13.5OO

8 TOO

6 500
12.000
9 550
6 500
t3.MO
8 500
6 450
8.000
8 101

10 TM
B.750
13 MO
5 550
g 208

B.MG
13 100
Q.750
8.2M
13 500
7 95D
9 2M

a 28a
12.500
7 800
9 200

8 BM
't3 OW
7 750
D 2fN

a aao
I QM
8 100
9 572

I!.000
7 TOO

9.572

a Goo
Nl Wg

10%
10%
to%
tG'b
10%
10%
10%
t0%
50%
5tys

10%
10%
I

10%
I

10%
log
I

20%

M%

8/5/2M 7
e/5/2MI
6/5/TM7
7/2/2W7
7/2/2DD7
7/SrTM7
S/ I/2007
6/I/200 T
6/'I/2007
Ofd/TMT
0/6/2007

11/30/2007
I/26/2006

dr6/2007
d/8/2007
8/5/2007
I/3/TOD7

2/26/2008

tfa2007
7/3/2M 7
8/1/2007
6/ I/2007
6/ I/2007

8/23 2007
2(26(TOM

TJ23/700 I
8/23/2007

W4/2007
2/28/)MB

9/4'2007
9/4/TM7

I0(23/2M 7
TJTd/2008

I

0/23/TWAS

7
S/JQ/TW7
3/26/TGM

Q/JQ/TW7
12/8/2007
3/26/2MB

12r8/2W7
12/d/2007

85
11
85
85
85
85
85

ao
86
85
86
85
55

66
10
68

66
dtl

55
dd
M
68
M
eo
aa
55
ad
M
Be
Bd
Bd
M
W
65
06
M
M
BB
81
81
dt
51
81
8 'I

d1
51
tt I



APR - 08 ~ (EXERCISEOI
Sold Futures

M474N - OFFSET
MayuN - OFFSET
MsyuN - OFFSET
M yuN- OFFSET
May4N - OFFSET
MeycN ~ OFFSET
hbyes - OFFSET
May-08- OFFSET
MaV. OO - OFFSET
Msy-05 - OFFSET
May-08 - OFFSET
Mey-08- OFFSET
MAY-08 - (EXERCISED)
Sold Futures
MAYOS - I'EXERCISSQI
Sold Fulcees
MAYJ)8 - (EXERCISED)
Bold Fuhsea
MA Y4N - EXPIRED
SIAY-08 - EXPIRED
MAY-08 - EXPIRED
MsyuN ~ EXERCISED
0 HT F URES

Aug-06 OFFSET
Aug-Dd OFFSET
Aug -08 OFFSET

Scot-08 OFFSET
Scot - 08 OFFSET
Seel ~ 08 OFFSET

-08 FF
Qct ~ 08 OFFSET
Ocl - 08 OFFSET
Ocl - 05 OFFSET

d

3
3
3
3
3
3
0
9
9
9
9
9
12
12
12
12
6
5
12
12
12
5

Ceil ~

3-Wsy

3.Wey

3-Way

3 We'/

Cogsr

3-Way

Collv

3-Way

Bouphl Cell at
FUTURES

Bouphl Call (OFFSET)
Sold Pul (OI=FSETI
Sold Csg (OFFSE11
Sold Call (OFFSET)
Bouphl Pul (OFFSET)
Baught CVI [OFFSET)
Bought Call (OFFSET)
Svd Put (OFFSET)
Sold GW (QFFSETI
Sold Cad (OFF'SET)
Boupltt Pul (OFFSET)
Bought Css (OFFSET)
Bcuahl Cvl al
FUTURES
Bouglcl C/OI 41

FUTURES
Beughl Call el
FUIURES
Soul Put v
Sold Pl/I el
Sold Call al
Sold Call ~!
Sold Pc/I al
Bought Pul sl
Sold Pul el

I Pul al
Sold Pul el
Bought Pul al
Sold Pcd et

I Pul I

Sold Put v
Boupht Pul el
soul pul st

hiP lal

$0 560

so aoo
($0.270)
($0.130)
($0.580)
$0 240
$0 120
$0 890

($0.270!
NO. I SO)

($0 700)
$0.250
50 150
so.ecs

($0 320)
(sa 070\
($0 070)
($0 070)

iso 140)
$0 004

($0 150)
7

Iso t90'I
$0 010

($0 215)
0 017

NO Ilof)
$0.010

(30 230)
032

70th
20th
I OOh
70th
20th
I 00th
705I
Zoot
100th
70th
20th
IIXSh
90th

20th
tope
100th
100th

I (ah
10th
IOltc

1och
10th
10th
I

10th
I 0th
10th

9.250
9 572

7.650
8 000
11 000
7.650
5 000
11 000
7.550
8,000
11 ODC

7 560
d QDO

11.000
7 QSD

10 983
8 Iop
10.IOS
9 700
ID 953
8 25D
5 500
t I 000
1 I.ODO

10.990

6 500
5 600
8 MO
0
4.900
4 900
5 800
5

T 10%
srnl

20%

9/42007
9/4f2007
iuv2007
9/7/mv
0/7/2007
%7/2007
9/4@007
Qfaftogv
9/4/2007

Q/10/2007
9/I of2007
Q/10/2007
IV)0/2007
4/2%2008
12/f 2007
4/25/2 ooe
3/Ymd

orso/2007
I Y74007
12/h2D07
4/28r2008

008
12/7/2007
3'12/2005

\/3/2008
IY2005

1244'2007
3I IZrt009

lfYmo
05

12/7/2007
3/12/2008

I/sf/008
3/

Ot
51
81
81
81
ai
81
dt
81
ac
61
51
5'I

51
51
51
51
81
81
61
61
61
dl
51
81
51

57

57

BC Hedg)ng Plan
Pos)don Report
4/30/2005

Jcauos
Jun-08
Jest-08
Jun-08
J taros

tul-06
Jul. ol
tul-0&
tutu)5
tuluN
JuluN
Ju)4)d
Jut 4)8

8
Aug 4)8
Auq-08
Aup-Od

Aua 08
Aup-06
Aug-Dd
Aug-08

Ocaod
Dcl.oo
QctuN
Oct4N
Oct 08
Oo I-OS

Oct-08
Ocl 08
Qcl-08

7
7
19
19
'IQ

7

Spread

Cscl

Spread

S.Way

Cea
Sp.ead
Calls

Ccclla
Call

5
So/art

Coll ~
Cell

eed

Boca(» Call al
Scv Call V
Bouphl Gall al
Sold P/4 el
Sold Call st

I

Bought Gv I sc
6old Call al
Bespot CVI at
Bold Put ~I

Sold Cae ~I

Bouanl Cad al
Sole( Cell al
Bwqhi Cap el

M fat
BeupM Call sl
Sold Csd at
Bouphl Cell et
ScM Call st
Bought Call al
Scud Call ai
Bought Coll sl

Cell at
BOuahl Call et
Sdd Cag v
Bought Cell sl
Sold Cas al
Blatant CI/8 el
SMd Csd al
Bouaht Cas al
Bouphl Cse el

d Cell al
Bought CM ar
Sold Cell al
Bought Gall el
Seel Csp si
Soup hl Cell sl
Sold Call el
Bough! Catt st
Bought Call ccl

Celt sl

$0.430
($0.100)
$0 4tl2

I$0.100)
fso 100)

$0 455
ilcc. 130)
$0.530

iso 1301
(lo IQO)

$0 5D5
I$0.080)
$0 345

550
$0.535

($0 200)
$0 Sda

($0 1401
$0 770

($0 1501
$0 517

.560
$0 520

($0 265)
$0 710

Isa ZZOI

$0 900
I$0.215)
$0.485
$0.794

$0 960
!$0420)
$0.890

f50 3001
$0.945

($0 230)
$0 49D
$0 SOQ

.240

$10 543
$10 543
$10 843
$10 d/13

$10 843
I 0 84

llo 97Q
$10.979
$10 979
$10 PTQ

310 979
5 1 D 970
$10 979
$10 97Q

I . 7
51\ 046
$11 046
$11.046
5 I 1.045
$11 045
$11 045
$11 045

I
$11 066
$1 1.055
$11.0dd
$11 056
Sit 066
$11 066
$'I 1.055
$11.066

Il
$11 120
$11.120
$11 t20
$11 120
611 120
$11 t20
$11 t20
ll I 120

111 0

100th
100th
80th
loaf

I Doth

I
I00th
100th
80th
10th
9(sh
90th
I Code

100ln
I I lt

100th
100th
'I Oottc

100th
90th
I00th
100th

100th
I Doth
100th
'loflth

90th
100th
100th
IDNh
I

leach

10081
I 00th
I Cog/

90th
100th
I luhh

100th
lish

5 wo
13.000
8.250
d.dao
11 000
10 100
D 860
13 000
8 650
S.vsa
12.DOO

8 350
11 500
9 000
10 0
10 150
13 DM
8 700
12.000
6 400
12 000
5 OSO

1.000
10 400
13.OQO

8 700
12 000
5 400
12 000
%350
10 350

9 800
13 000
6 Soa
12 000
8.750
13 COO

9 960
It 100

10%
10%
30%
30%
30%
I
I 0%
10%
10%
IOCI

10%
10%
10%
10%
I

10%
10%
10%
10%
10%
10%
1C%
1

10%
If('%
'10%
10%
'10%
Ia%
'I 0%
10%
I
10%
10%
10%
I 0%
10%
10%
10%
10%
0%

40%

8(FA

10%

40%
IK%

10%

40'%

5DB

11/6/2007
11/iy2007
1Z/7/2007
I 2/ I/ZOO I
I2/7/2007

006
I 1rofmf
11/5/2007
IZISOOOT

Ihgftaov
12/0/my

I/4/Bl06
.rema
2't/mo
SIYmo

11/6/2007
I I/5/2007
\ 2/7/2007
IZ/ffmv

I lYZDOd

I /Y2008
2/1/2008

' I/5/2007' I/5/2007
IZ/I)/mv
I2/8/!007

I/3/2MS
I 3/2008
2/I/200d
Ys/2005

11/2/2007
I tr/my
1 Zff /@007
12f//2007
1)3(mo
I/SfÃNS
2/'I /2008
YY2008
3.'S/

54
S4
54
54
54
Sl
54
64
54

66
55
55
58
55
55

66
56
68
sa
68
55
IN
!18

87
ef
67
87
87
67
57
87

,APR - M - {EXERCISED]	 Bough! Call sl $0 ~O(l lOOlh 0250 T 3f:lr./008

• 
'0'0 .,• 

$old FlltLlrM Call.	 FlITURES Q 1572 ..". 3I2OI2OOe t1 
~ "-hl c..1t _r lJ:xwcr'" . . ..tv \'fl I I 
_, c;..11 (OFFSET,May-OS· OFFSET 3	 70!h 7.tlM) P 91412001 

M.v • OFFSET 3 )-Way	 SOld Put (OFFSET) "'."" 20111 .000 P WU'lOOI 

.,.,($0270\ 
~.'.')v-C8 - OFFseT 3 Sold Call (OFFSEl) (~0.130) 11 000 P 014..2001 
tky-oe - OFFSET 3 $ok' CAli (O~FS (SO...o, '''''"'lOth 017/2W1 .,"7.e!lO p 
MJly-Gtt - OFFSET 3 3-Way Bought Put (OFFSETl $0 240 201~ .000 P 91112007 ., 
May-08 . OFFSET 3 Bought CJldI (O~FSEn 11.0CK> P 9fll'l«)7 .,

'" 12" H'.'" 
P,,~'t-08-0FFSET Q &ughl Call (OFFSET1 600 1.05ll P 111"-7
 
M<ly-Oll • OF'FSer 0 'J-Way 90<. ,,", (OFFSET) (10,270\ 201" P 111412007 .,"
 
M;-~y.()f). OFFSET ~d C", I (OFfSETl ($0.1301 Hl'" 11• 000000 P ~"12007 ,
 

7(", 
•	 ,M-ay·oe· OFFS 0	 S<lid C.~ (OFFSET) (SO 7001 70lt! ,.so P W10/20C17 .,

"',.lV-OS· OFFSET 0 3·Wuy Bought Put {OFFSET) $0.2:50 20Ih .000 P illO:'2007
 
M..ay·08 • OF~SET 0 Bougtll C.sII (0 FSfT) "',SO lOO1h 11.000 P 911Q!20Q7 .,
,MAY-OS·IEXERCISED) 12 BoughIC".1 $0.813 on1h '<>50 P 20" el3OI2OO7 
Sold Full.iT_ F 10063, Collor	 "".. .,ES "/2"'~008 
f.tAY..Q8 - (EX RC1SeO) '2 Bought Cell <'II 004"" .00h T 12/112007'J..'I.'a-y • H)O	 .,.,$Qld FV1IoJf_ 12	 FVlURES 10.gel """ '""" .,....,,l.lAY-08 - (EXERC'5tOI f30tJghtCIlJltt so 545 lOOth g 100 T 10% >I3mOll 
Sold Fulur_ e c... 

I="UrURt=.s 10903 
,"" 

r200ll 
.," 

tAY-<:8· EXPIRED 12 Col'" S<*l PlII jill ($0 320) ~'h 200 • ,.,.. 01'3012001 ., 
MAY-OS· EXPI~EO 12	 $old Put III iSll.0101 101.1i T 12/11'2007-2""3-Way .-	 .,MAY-OS - E.XPIRED '2	 Sold Call III (SO 070) l00ln II 000 T 1217t2007 "2"'" 
M:Jy-ot'l • EXf:.RCIss.P SakI Cell .~ ($0.070) '000" 11.000 T 4flllt.lW. 
BOUGHT FUTURES ~ F1m .-s 10.000 ""012008 .," 
Aug. 08 OFFSET	 Sok:l F'ultl ($0,140. 10th T lZ17J2007 50•	 ."'"Aug. 0& OFFSET	 Bought Put 81 SO 004 'h S.500 31t2l2006•Auo - Oil OFl'SET	 Sold PuIAI rOO 'SOl 10th •.000 T 'I3r.!OO8 55•Aun . 08 OFFSFT	 Rn"r~l Ptd at 'SO.007 1(kl'> •.000 3.r~212008•s.c>t - 08 OFFscr Sold Put (II (SO 100) 101h 5 '00 T lV&l?OO7 lS8 
Soot ·08 OFFSET Bour,;1l1 Put 81 SO.010 10111 5600 3I':mooe 
9.p1 - 08 OFFSEt 5 Sold Put al {SO.215) lDoh T ,13/2006 
S~l - 08 OFFSET 5 Roll ht PilJI,,1 ·!:O.O17 10th • 000 3(13/2008 

••	 .- .7
5. 

Oet . 08 OFFSET	 Sok1 Put al l$O13{l1 ,0\11 '.000 T 1'1ntlOO7• 
Oct·O& OFFSET a	 Bought Putel $0.010 HOO 31'212008• h ,Ocl· 08 OFFSET	 Sdd PUt 3\ Iso 2"") ,OIh .000 T ,r.lI2008 
01: • 08 OFFSET ,	 fb..,hl Pulat SIl 032 ."'h .800 3J1212OO8 " 

SC Hedging Plan 
Position Report 
4130/2008 

" PotHIonI 

- c__ Price IlIllooIColHngII' PJtooIl1 - - -..,
11- C...rHlIv...... TOOl P!loo IGDlI Do.1II ..e:-_ T_Dooo 

Jun-Oe 1 CMlI Bought Cail at $.0.430 '10643 10011'1 .000 -T H'" ,~ ,1t5/2007 .6 
J~-Oa 7 SPlood Sold c.J1l1t ($C.100) $10,8.43 10<1th 1!.OOO T ,"'" 11/!J:200'7 66 
J~-oe 1. ~(CilII81 $.0 ·~g2 $10843 OOlh 8.2.fSO P '211/2001 
.J~-oa 3-VV8y SokIl'-lulllll (SIl,OO) $10843 tu~ •.000 '"" 40% ,217f200i .. 
JIJ1-ol " Sold C-'l a! (t: ,1M) $101'43 10000h 11000 •P 1211/2007 .. 
Jun.. oe "7 Cala ....""', C .: '~()564 <'0843 100th 10.100 

-"""" .,.,2008 6eT tI,,,, 
Jul-oa • C..	 8ouotl1 C.I .l $04e:!5 ,to Q78 1001.11 T """ 11/&2001 64• .SO	 '0%J....OI	 Saldc.alal ($0.1301 $10.Q7g 'OOlh '3000 T 

'0" 
UI'5I2OO7 ...• ....-	 H'" 

Ju'-CO 6	 ~tC~lal SO.5~ $tO 070 &Olh T '0" 12illI>OO7 
Jul-<Ml .$oW Y Sold Put at (SO UO} $1Q971ll 15.7!5(l T 54 
Jul-<l. Sold C-i III ISO.l00) $10070 '2.000 T

•	 ,"h .- ,." 2"" "~7,,,,, ,_, 
Jul-<l. 

•
5 coon	 Boua11 Cilil at $O~ ~10 7Q ""'" T '0% t/<t<OOO ... 

• 3SOJuH)S SI)If!8d , ($0.0601 ,OOth i1 $00 T 141200.
 
.lui.... Galli, 50ugftl c.~ at $0"," S10\ilHI 1001" V 000 T ,til; -40% Z'tl2OOe ,..
 5 Sold Coli S10.G10 ""'" 10"	 64

•	 55" tI,.. ..ul-oij 5 CilUIJ 8cutlrtt Call fll 1007Q 100lh lO·lM T SO", 31:\1200' 
Auo-08 BoYghl C8U fll $0.535 10Qlh 10160 T ,... 1111S1;2O(l7 50 .. " D45• 
Aug-Of!: Spo"""....	 $old c.n "'I (SO.200l $n OOU5 ,OOth 13 000 T 1,"0 '... 11.'5l2007 ..•Aug-·oe	 ~hICalI.t SlI8eo $11.041!1 ,ootn • 700 T '0'0 12/7{')007 ..2Oll>•
Aul)-06	 ScildCaIl.,: ll(l14 ) $11.045 •000h 12.000 T .... 1211f2007 ..•........	 90vghl Cell 81 $11 045 ",,,
~..o.77Q 1 50 
Iwg.-O. Sold Call 100 '5Ol $11 ().$.$ lOOlh 12.000 T 50• ,	 ..." '400 ,.,.. 'I3l2OO8 

'I3l2OO8• 
C . 60uQhl C-oll _4	 $11 Q.QS 'OOlh .... T -4"'" 21'12008 

~ •• e." 8oI.JOhlCall III ~.~ ~11 045 .000h 1.000 T ~: JJ:V2OM "" 
s..>oa Ca' Bouchl C_l .: SO.20 $11 066 10400 T """ 1'I6l2OO7 '" 
&ot.l.(l8 • S",_ Sold CIII! B1 ~SC).2~l $11.0(1& 'OOIh 1>000 T '0'1\ , 1t512OO7 ""51 
s.c·oa Bol.~lhl Coil.t Sa.71Q $-nOM ,OOth .7(l() T ,0% l~OOr lS8 

•	 'OOlh ,"'" ,0'0; 

:10'1<>• 
Sold ClIIIs! U:0.2201 $-11 oe5 ;200U T ,"% '2lOl2OO1 lS8...,."" •	 ,-

3<>%Soo-08 Bought C;:\ I nl $0000 $10fjlSo OOIh T 10'" 'I3l2OO8 e. 
....01 •$ Sold Cala\ ,$0.".) $11 CJe5' IOO!il 1.2 000 T 'I3l2OO. .8• "00 ,til; 

8oul;ht C" "I $O.4U5 $11 DeS	 100111 g.;,50 T ,0% ...... 2/112008 51...,."" • Co''''	 
'0"4...,.01 c;...	 Bougtlt Cd l'l! T 3141200. ..1~,~	 50"•	 ::'00.

S_"" •• 
S",ood ~dCanat I~;~\ 11 oe~ 1nn'h'''''"' T I"" 314"""" .,•• 

0<1"" eoll Bought Call !'It 00 ... $u12O ,00th V_ T H"" 1'/212007 
O<t-oe • SpoOO<f Sold C.O.I 1$0420) $11.120 l00U, 13,000 1 "'''' 11rgzoc7 67 
0<,-00 , fiot,ghl Callel $O.8iNJ $1 t ~20 , 500 1 ''''' 1ml2OO7 .7'O'JI 
0<,-01 SaId Call OIl lS<l300) $11 .20 '2.000 1 '0% 

".". 
12J7n<>01 ., 

Oet·06 •	 ~hlCRll ..t $(l.94!l 5111. 40 90111 8.700 T ,"'" 113f;1)08 
001-03 ij So:!d Call ill (SO 230) $11 120 looth 13000 1 Ir.lI2OOll 
Oot-08 0 Col' EkJutIhl Calla! $O...Qa $11 12'0 10011 OIlSO T "'",... ...... 2/1@(l8 "67 

•	 ,-,-
""" 

., 
•	 ,- .,Del-OB a Booghl Call ilIl W.OO $11 120 T '0'0 ..,.. :lJ3I2OO3 

Oct-08 ~:. SoId-CIlofI ul CSlJ.240 $11 120 'OOlh ~~:: T '0% "'3.~ 1 



Mark-to-Market Report
SC Hedging Plan

Report Date: 4/30/2096
gttnam Closed Positions -1st Review Pened

Closed Poseons - 2nd Rewew Period

Closed Positions - 3rd Review Period

Closed Posiiions —4th Review Period

Closed Positions - 5th Review Period

$949,450

$1,065,640

$851,680

$2,463,690

$3,369,220

$2,424,270

$400,610

$795,290

54,925,500

($1,385,730)

$1,474,820

($664,830)

($56,390)

$2,461,810

{$4,754,950}

Mark-to-Market Report
SC Hed in Plan

.6()?$(PISS

Call (Exercised)
Call (Exercised)
Sold Futures
Sold Fuiures
Call (EXPIRED)
Put(Expired)
Call (Sold) (Expired)
Call (EXPIRED)
Call (Sold) (Expired)
Put (Expired)
Put (Expired)
Put (Expired)

Call - Exercised
Call - Exercised
Sold Futures
Sold Futures
Call - Expired
Put - Expired
Call (Sold) - Expired
Call - Expired
Put - Expired
Call (Sold) —Expired
Put - Expired
Call (Sold) - Expired
Put - Expired
Call (Sold) - Expired

Call - Expired
Put - Expired
Cell (Sold) - Expired
Cell - Expired
Pul - Expired
Call (Sold) —Expired
Call - Expired
Put - Expired
Call (Sold) - Expired
Call - Expired
Put - Expired

Pul - Exercised
Pul - Exercised
Put - Exercised
Pul - Exercised
Put - Exercised
Sold Futures
Sold Futures
Call - EXPIRED
Call (Sold) —EXPIRED
Call - EXPIRED
Call (Sold) - EXPIRED
Call - EXPIRED
Call (Sold) —EXPIRED
Call - EXPIRED
Cell (Sold) - EXPIRED
Call - EXPIRED
Call - EXPIRED
Cell - EXPIRED

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYM EX

NYMEX

NYMEX

NYM EX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYM EX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

12/29/2006
1/4/2007

4/25/2007
4/25/2007
1 1/6/2006
11/6/2006
11/6/2006
1 2/1 /2006
12/1/2006

12/29/2006
1 2/29/2 006

1/4/2007

1/3/2007
1/4/2007

5/25/2007
5/25/2007
11/6/2006
11/6/2006
1 1/6/2006
12/1/2006
1 2/1 /2006
12/1/2006
1/3l2007
1/3/200 7
1/4/2007
1/4/2 007

11/6/2006
11/6/2006
11/6/2006
1 2/1 /2006
1 2/1/2006
12/1/2006
1/4/2007
1/4/2007
1/4/2007

6/25/2007
6/25/20 07

11/6/2006
12/1/2006
1/4/2007
3/1/2007

6/29/2007
7/26/2007
7/26/2007
11/6/2006
11/6/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
2/1/2007
2/1/2007
3/1/2007

6/26/2007
6/29/2007

120,000
130,000
120,000
130,000
60,000
60,000
60,000
60,000
60,000
50,000
70,000

130,000

130,000
140,000
130,000
140,000
70,000
70,000
70,000
60,000
60,000
60,000

130,000
130,000
140,000
140 000

50,000
50,000
50,000
60,000
60,000
60,000

210,000
210,000
210,000
220,000
220, 000

50,000
60,000
60,000
60,000

110,000
280,000
60,000
50,000
50,000
60,000
60,000
60,000
60,000
50,000
50,000
60,000

160,000
110,000

7.050
7.100
7.689
7.689
7.950
6.000
13.500
8.550
14.500
6.150
6.150
5.500

7.000
7.000
7.642
7.642
8.000
6.000
13.500
8.050
6.100
14.000
5.500
10.000
5.500
10 000

6.100
6.000
14.000
8.200
6.000
14.000
7.250
5.500
11.000
7.100
6.650

6.000
6.000
6.000
6 250
6 000
5.943
5.943
6.350
15.000
6.250
14.000
6.950
11.QQQ

9 400
14.000
7.950
7 300
6 750

50.560
$0 550

$0.81 t
($0280)
($0.080)
$0.824
(SG.ON)
($0.565}
($0570)
(gl280}

$0.720
$0.710

$0.879
{$0.300}
($0.100)
$1.104
($0430}
($0 110)
($0.300}
(g?.160)
(SG.MG)
($0.150)

$0.919
($0.330)
($0 110)
$1.164

($0240}
($0 IN}
$0.760

($0.360)
(gl. 16Q)
$0.020

($0.020)

(SG,MI}
($0.240)
($0 536)
($0.200)
($0.080)

$0.979
(gl. 130)
$1.300

($0.300)
$1.050

($0230)
$0.540

($0.080)
$0.670
$0.280
$0.350

$67,200
$71,500

$48,660
($16,800)
($4.800)
$49,440
($3,600)

($28v250)
($39,600)
($36.400)

$93,600
$99,400

$61,530
($21.000)
($7.000)
$66,240
($13,800)
($8.800)
($38,000)
($2G,800)
($42,0N)
($21,000)

$45,950
($16,500)
($5,500)
$69,840
($14,400)
(SS,NO)

$159,600
($73WG)
($31.500)
$4,400
($4,400)

($18.5M)
($14.4M)
($32.fM)
($12,0M)
(SS.NO)

$48,950
($6.5M)
$78,000
($18,GOO)

$63,000
($13,800?
$27,000
($4,000)
$40.200
$44,800
$38,500

12729n006
1A92007

4726n007
4/2$2MT
4ne/2007
4n6/2NT
4n5/2007
4n$2MT
4nenoOT
4/26n 007
426n007
4n6n007

QnMGOT
SnenOQT
SnenoGT
$25n007
Sno/2007
on%200 f
enMOGT
onen007
ononM7
92$/2007
SnenMT
6/26nMT
ensnMT
S}252l07

8/26n007
enenMT
ene/2MT
6/28l20QT
6/26n007
enenOOT
enen007
enenoo7
enenooT
6/26nooT
el28n007

Tnon007
Tnen007
Tnen007
Tnen007
TnenooT
7/26n 007
Tne/2007
7/26/2NT
TnonM7
7/26/2007
Tnen007
TnenMT
Tl28nMT
TnenNT
7/26l2007
7}26/200T
7nenooi'
TnonM7

N.OM
gkooo
$0.000
$0.000
Soi000
SQ,OGQ

N.QOO

$0.000
$0,000
$0.000
$0.000
$0.000

SO.MG
SOON
SO.MO
$0.0N
gLQQQ

$0,000

$0.000
SO,MO
SO,MO

$O.OM
$0.MO

N,ooo
$0.0N
g).000
$0.000
$0.000
SOB%0
g},000
$0.000
SG.QM
$0.000
$0,000

$0.000
'$0.000
$0/Mo
SQ.MO
$0~
$0.000
$0.000
SG.GN
$0,MO
$0,000
$0.000
$0.000
$(LMO
SO.ON
$0.000
$0.0N
SG.ON
$0.000

$0
$0

$76,680
$'I8,570

$0
$0
So
$0
$0
$0
$0
$0

$0
gi
$0
$0
$0

($15,980)
($18I420)

$0
$0
$0
$0
$0
$0
$0
$8
$0
SQ

(0.380)
(0.340)
(Q 580)
(0260)
(0270)

60,000
60,000
50,000
60,000

290,000
60,000
60,000
50,000
60,000

290,000
60,000
60,000
60,000
60,000
50,000
50,000
60,000
60,000
60,000

290,000

D-Carotinas?2008?SC

NYMEX

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

$0.000
N, MO
$0.0N
$8.000
$0,000
$0.MQ
SO.NO
$0,000
$0.000
$0/MO
.gl, ooo
$0,000
$0,000
SQ,MO
$0.000
SG.MO
$0,000
$0.000

$0,000

($223NO}
($20,4M)
($29,000)
($1(L000)
($78.300)

Put - EXERCISED
Put —EXERCISED
Put - EXERCISED
Pul - EXERCISED
Pul - EXERCISED
SOLD FUTURES
SOLD FUTURES
SOLD FUTURES
SOLD FUTURES
SOLO FUTURES
Cail - EXPIRED
Call (Sold) - EXPIRED
Call - EXPIRED
Call (Sold) —EXPIRED
Call - EXPIRED
Cail {Sold) —EXPIRED
Call - EXPIRED
Call (Sold) —EXPIRED
Call - EXPIRED
CGII - EXPIRED

11/3/2006
1 2/1 /2006
1/4/2007
3/1/2007

6/29/2007
8/26/2007
8/28/2007
8/28/2007
8/28/2007
8/28/2007
11/3/2006
11/3/2006
12/1/2006
12/1/2006
1/4/2007
1/4/2007
2/1/2007
2/1 l2007
3/1/2007

6/29/2007

6.000
6.000
6.000
6.250
6.000
5.593
5.593
5.593
5.593
5.593
8.700
14.000
8 300
14.500
7.150
12.000
10.000
15.000
6.150
7.050

8ne/2007
enenNT
enenNT
en8flMT
enon MT
8l28noOT
ene/2007
8n8n007
6/28n 007
6/28nMT
on8/2M 7
enenooT
6/28n007
enlvgoT
enen 007
Sn(N007
.Gnon007
enenNT
enen007
8/26/2MT

$70,740
($19~)
$84,240
($18.000?
$54,000
(6 \ 1,000)
$33,000
{$8,000)
$43,560
3156,600

1.179
(0.320)
1.404

(0.3N)
1.080

(0.220)
0.550

(0.100)
0.726
0.540
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$0
$0
$0
So
$0

($24,42Q)
($24,420)
($2ov}M)
($36,420)
($118,030)

SO
gt
$0
$0
$0
$0
So
SO

So
$0



Call - EXPIRED
Pul - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - E}arIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED

Call (Sold) - EXPIRED

Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Pul - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Csl( - EXPIRED
Put - EXPIRED

Call (Sold} - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) —EXPIRED
Call - EXPIRED
Put - EXPIRED
Call - EXPIRED
Put - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (So(d) - EXPIRED
Call - EXPIRED
Pul - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - EXPIRED
Put - EXPIRED

Call - Exercised
Sold Futures

Call (Sold) - EXPIRED

Call - EXPIRED
Put - EXPIRED

Call (Sold) - EXPIRED
Call - Exercised

Sold Futures
Put - EXPIRED

Call (Sold) —EXPIRED
Call - EXPIRED
Put - EXPIRED

Call (Sold) —EXPIRED
Call - Exercised

Sold Futures
Put - EXPIRED

Call (Sold) - EXPIRED
Call - Exercised

Sold Fulures
Put - EXPIRED

Call (Sold) - EXPIRED
Call - Exercised

Sold Futures
Put - EXPIRED

Call (Sold) —EXPIRED

Call - Exercised
Sold Futures

Put - EXPIRED
Call - Exercised

Sold Futures

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

N YMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

11/3/2006
11/3/2006
1 173/2006
12/1/2006
1 2/1 /2006
1 2/1/2006
1/4/2007
1/4/2007
1/4/2007
2/1/2007
2/1/2007
3/1/2007
3/1/2007
3/1/2007

6/29/2007
6/29/2007

9/22/2006
9/22/2006
9/22/2006
7/2/2007
7/2/2007

7/25/2007
7/25/2007
7/25/2007
8/23/2007
6/23/2007
10/3/2007
10/3/2007

6/5/2007
6/5/2007
6/5/2007
7/3/2007
7/3/2007
7/3/2007
8/1/2007
8/1/2007
8/1 /2007

8/23/2007
8/23/2007
9/4/2007
9/4/2007

1 0/3/2007
1 0/3/2007

6/5/2007
6/5/2007
6/5/2007
7/2/2007
7/2/2007
7/2/2007
6/1/2007
6/1/2007
8/1/2007
9/6/2007
9/6/2007

'I1/26/2007
11/26/2007

6/5/2007
6/5/2007
6/5/2007
7/2/2007
7/2/2007
7/2/2007
6/1/2007
8/1/2007
8/1/2007
9/6/2007
9/6/2007

11/30/2007
1/26/2006

11/30/2007

6/5/2007
6/5/2007
6/5/2007
7/3/2007

2/26/2006
7/3/2007
7/3/2007
8/1/2007
S/1/2007
8/1/2007

8/28/2007
2/26/20QS
6/28/2007
8/28/2007
9/4/2007

2/26/2006
9/4/2007
9/4/2007

10/23/2007
2/26/2008
10/23/2007
10/23/2007

8/29/200 7
3/26/2008
8/29/2007
12/6/2007
3/26/2008

90,000
90,000
90,000
80,000
60,000
60,000
90,000
90,000
90,000
90,000
90,000
90,000
90,000
90,000

430,000
430,000

80,000
80,000
60,000

220,000
220,000
160,000
160,000
160,000
160,000
160,000
140,000
140,QQO

100,000
100,000
100,000
100,000
100,000
100,000
1oo,ooo
100,000
100,000
300,000
300,000
190,000
190,000
200,000
200,000

110,000
110,QOQ

110,000
110,000
110,000
110,000
110,000
110,000
110,OOO

540,000
540,000
220,000
220,000

90,000
90,000
90,000
sa,aaa
sa,aaa
SQ,OOO

90,000
90,000
90,000

420, 000
420, 000
170,000
170,000
170,000

70,000
70,000
70,000
60,000
60,000
60,000
60,000
70,000
70,000
70,000

200,000
200,000
200,000
200,000
130,000
130,000
130,000
130,000
130,000
130,000
130,000
130,000

120,000
120,000
120,000
120,000
120,000

8.650
6.000
14.000
8.400
6.000
15.000
7.200
6.000
12.000
8.600
13.000
8.050
6.250
13 OOO

6.450
11 OOO

9.400
5.500
14.000
8.150
6.600
7.350
6.000
11.000
7.300
5.800
9.150
6.250

10.250
7.000
13.500
6.600
6.700
12.000
S.750
6.750
12.250
8.600
6.300
7.950
6.350
7.950
6.700

10.500
7.000
13,500
9.050
6.500
13 000
9,450
6 750
13.500
8.400
6.450
8.400
7.000

10.450
7.000
13.500
6.700
6.500
12.000
9.550
6.500
13.500
6.500
6.450
8.000
6.101
10.100

10.250
6.750
13 500
8.650
BtSN
6.500
13.100
9.750
6.250
13.500
7.950
9.2Q6
6.250
12.500
7.600
9.206
6.350
13.000
7.750
9.206
6.400
12.000

8.100
9.572
6.000
7.700
9.572

1.310
(0 411)
(0.420)
1.508

(0.400)
(0.344)
1.230

(0.820)
(0.330)
1.000

(0.240)
0.920

(Q.MO)
(0.tea)
0.420

(0 140)

1.120
(0.360)
(0.450)
a.794

(0.489)
0.860

(QSTO)
(0.190)
0.565

(0.300)
0.040

(0.053)

1.030
(0.160)
(0.390)
1.055

(0.270)
(0.330)
0.900

(0,310)
(02SO)
0.530

(0220)
0.540

(0.260)
0.580

(0.120)

1.185
(0 180)
(0.580)
1.100

{0.200)
(0.350)
0.946

(0.285)
{0285)
0,870

{0200)
0.395

(0,080)

1.350
(0.200)
(o.e70}
1.340

(0250)
(0.660)
1.006

(0.270)
(0.380)
0.720

(0 250)
$0.425

(0 100)

1.400
(0.220)
(0.700)
1.335

{a.330)
(0 460)
1.020

(0200)
(0.420]
0.960

(0.3N}
(0.200 l

0.950

(0.340)
(0.'180}
0.800

{0.240)
(0.120)

0.543

(0250)
0.500

$117,900
($36,990)
($37,NC}
$120,640
($32,0N)
($27.520}
$110,700
($58,800)
($29,700)
$90,000
($21,coo&
$82,800
($28,BOO}

($14,4N)
$180,600
($802N}

$89,600
($28,000)
($36,000}
$174,680
($108,800)
$137,600
($59200)
($30,400)
$90,400
{$48,000)
$5.600
($7,420)

$103.000
($18,0N)
($39,000)
fi105,500
($27,0OO)

($33,000)
$90,000
($31,000)
($26,000)
$159.000
($86,000)
$102,600
($49.4N)
$116,000
($24,000)

$130,350
($17,800)
($60,8N)
$121,000
($22,000)
($38.500)
$104,060
{$3'1,350)
($3'1,350)
$361,600
($108,000)
$86,900
($17.800}

$121,500
($18.000)
($60,300)
$107,200
($20,000)
($44.000)
$90,540
{$24AO I

($32,4N }
$302.400
($105,NO'I

$72,250

(8 'I 1,000)

$98,000
($15,400)
{$49,000)
$/10, 100

($19.800)
($27,000)
$71,400
{$18200)
($29 400)
$192,000

($80,000)
($40.NG)
$123,500

($44200)
($20,800)
$1u4,000

($31200)
($15,800)

$65,160

($30,000)
$60,000

9/28/2007
9/28/2007
9{28/2N7
st28/2901
8/2S/2OOT

9/2S/2NT
8/28/200 T
BAM/2097
S/28/290 T

9/26/2901
Set(NN7
9/28/2007
8/28/2NT
(krAS)2N7
9/28/2907
9/28/2007

{0/28/2007
t0/28/2997
'1O/28/GCOT

1OI28/9907
}0/28/2907
19/28/2007
1G/28/29GT
19/28/2NT
19O)/2007
t0/28/2NT'
19/ssi2NT
19/2{NGOT

I 1/B/2 00T
11/8/2NT
11/BIGOCT

11/8/2NT
11/872NT
11/8/2N1
11/8/2001
11/8/2NT
11/8/2007
1 I/8/2007
11/8/2001
11/8/2907
11/S/2007
11/8/2007
1 1/8/2NT

12/28/2007
12/28/2NT
12/2$/2NT
12/28/2N1
12{26/2NT
12/2(92NT
12/26/2NT
12/28/2N7
12/26/2001
12/28/2NT
12/28(2N7
12/287209 T

12/28/20QT

'NS/20N
1/29/2008
1/29/20N
1/29/2QN
1/28/2008
1OB/%08
1/29/2ON
1/2B/20N
1TA8/2GN
1/28@908
1/29/2ON
1rss/2008
1/28/2NS
1I2SIRNB

2I27/20N
2/2 7/2G08
2/2T/2008
2/28/2N8
2/28/2008
2/21/2098
2/27/2NB
2/27/20N
2/2T/20N
2/27/2NB
2/28/2008
2/28/$008
2/21/2008

7/2NB
2/28/2GN

2OT/2ON
2721/2908
2/28%08
2/28r2MS
2/27/2NS
2/27/29N

3/28/2NB
MS/2GN
MS/2NS
9/28/2008
3/28/2008

$0,000
$0.NQ
$0.000
$0.ON
$0.000

SO.NO
$0,000
$0,000
SQ.QC0

fiO,GN
$0.0N
SG.NC
$0.NQ
SG.GCC

SQNO

$0.000
$0,000
$0/No
$9,OCG

SO.NO

SC.OGQ

$9,000
$0.CQQ

$0.OGG

$0,000
$0.000

$0.000
i000

SO,QGO

soiQGQ
$GAIO
$0,CQQ

'$0.000
SG,CN
sorNO
$0.000
$0,NO
$9,000
$o.ooo
fiO, GGC

$9.00G

$9.000
$O.CN
SC.ON
$0.000
SO.NO
$0.NO
$0.000
$0.000
$9.00O
SO.NO
$9.009

$9 Ooo
$9,000

SO.ON
$9.0N
$9,COG

So.ooo
SGA}00
$9,009

SC.OQ

BQ.GCO

${L009

SO.OQO

$(LN
$0.00

$0.000
$0.009
$9.000
$0.09
SQ.QO

So.ooo
SO.ON
SO.CQ

$0.00

SO.NO
$9,90
$0.00
$9,090
$9,9GG

$9.90
So.oo
$0.00Q
$0.00
SO.OO'

$0
$0
$9
$9
$0
$0
SG
$0
$0
$0

$0,00
$11,19(Les

$9

N
$0
$0

$0rN
$33WO.OO

$9

$0
$0
So

SQAN

$28{AN,N
$0
$0

SC.GC

$182,TI@AO
$0
$0

SO.N
$18SPN.N

$0
$9

SO.QO

$178,840.N
$9

SOA)9

$224,640.00
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Put —EXPIRED
Call (Sold) - EXPIRED

Call - Exercised
Sold Futures

NYMEX

NYMEX

NYMEX

NYMEX

1 2/6/2007
12/6/2007
3/3/2008

3/26/2008

120,000
120,000
60,000
60,000

6.000
10.000
9.250
9.572

(0.100)
(0. 'I 20)
0.550

l$12,000)
(514.400)
$33,000

SQSN
Samoa
SQ.N
$0.00

$0
$0

SOA)0
$18.320.00

Call (Bought)- OFFSET
Put (Sold)- OFFSET
Call (Sold)- OFFSET
Call (So(d)- OFFSET

Put (Bought)- OFFSET
Call (Bought)- OFFSET
Call (Bought)- OFFSET

Put (Sold)- OFFSET
Call (Sold)- OFFSET
Call (Sold)- OFFSET

Put (Bought)- OFFSET
Call (Bought)- OFFSET

Call - Exercised
Sold Futures

Call - Exercised
Sold Futures

Call - Exercised
Sold FutureS

Put —EXPIRED
Put —EXPIRED

Call (Sold) —EXPIRED
PUI —EXERCISED
SOLD FUTURES

Put —OFFSET
Pul(Bought) —OFFSET

Put - OFFSET
Put(Bought) - OFFSET

Put - OFFSET
Put(Bought} —OFFSET

Put —OFFSET
Put(Bought) —OFFSET

NYMEX

NYMEX

NYMEX

NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX

NYMEX
N YMEX
NYMEX
NYMEX
NYMEX

NYMEX

NYMEX

NYMEX
NYMEX
NYMEX
NYMEX

NYMEX

NYMEX

NYMEX

N YMEX

NYMEX

NYMEX

NYMEX
NYMEX
NYMEX

NYMEX

9/4/2007
9/4/2007
9/4/2007
9/7/2007
9/7/2007
9/7/2007
9/4/2007
9/4/2007
9/4/2007

9/1 0/200 7

9/10/2007
9/1 0/200 7

8/30/2007
4/25/2008
I2/7/2007
4/25/2006
3/3/2006

4/25/2006
8/30/2007
12/7/2007
12/7/2007
4/25/2008
4/28/2008

12/7/2007
3/12/2008
1/3/2008

3/12/2008

12/6/2007
3/12/2008
1/3/2008

3/1 3/2008

30,000
30,000
30,000
30,000
30,000
30,000
90,000
90,000
90,000
90,000
90,000
90,000

120,000
120,000
120,000
120,000
60,000
60,000

120,000
120,000
120,000
50,000
50,000

60,000
60,000
50,000
50,000

60,000
60,000
50,000
50,000

7.650
6.000
I 'I,ooo
'7.650
6.000
11.000
7.650
6.000
11.000
7.650
6.000
11.000
7.950
10.964
8.100
10.964
9.700
10.964
6.250
5.500
11.000
11.000
10.990

5.500
5.500
6.000
6.000

5.500
5.500
6.000
6.000

$0.690
40.270
40.130
(0.SN)
0.240
0.120
$0.690
40.270
40.130
(0 7N}
0.250
0.150
0.613

0.545

$20,700
($8, 'I 00)
($3.900)
($19.8OO)
$7,200
$3,600

$62, 100
($24,300)
($1 'I.700)
($63.OOO}

$22,500
$13.500
$73,560

$51,600

$32,700

(0.14))
0 004

(a.15o}
0,007

(0.190)
0.010

(0215)
0.017

($6.4X)
$24a

($7,500}
$350

($11,400)
$600

($10,750)
$650

(0.320) ($38 400}
(0.070}
(0.070) ($8 4N}
(0.070) ($3 500)

97772oor
9/7/2N7
Ofr/2N7
gfr/2N 7
9/7/2007
.977/2007
9/10/2N7
9/1Q/2007
9/1 0/2N7
9/1 07200.7
9/1 0/2N7
8/1 0/2007
4/25/2008
4/292008
4/25/2008
4/26/2008
4/25/200S
4/2$20N
4/28/2008
4/28/2008
4OS/2008
4/28/2NS
4/28/2NS

3/1 2/2008
3/1 2/2008
3/12/2NS
3/'t 2/2008

3/I 2/2008
3f12/2008
3/18@008
3/1 3/2008

$0.ON
$0,000

SQ.NQ
$0.000
Solloa
Sod)oo
Sa,aoo
$5.0N
N.oaa

$0.N
$0:000
$050
Na(O
$0.00
SQ.000

$0.000
$0.000
So,aao
$0.0N

$0
$0
$0
$0
N
Sa

$0
$0
$0
$0
$0

Nl. aa
$35I.858,18

$0.N
$343,858,1S

$0.00
$75,829.0S

$0
$0
N
$0

$5N

Pul —OFFSET
Put(Bought) —OFFSET

Put —OFFSET
Put(Bought) —OFFSET

NYMEX

NYMEX

NYMEX
NYMEX

12/7/2007
3/12/2008
1/3/2006

3/1 2/2008

80,000
80,000
90,000
90,000

4.900
4.900
5.800
5.800

(0.130}
0.010

(0.230)
0.032

($10,4XI)
$800

($20.700)
$2,860

3/12/2008
3/1 2/2008
Sf12/2NS
3/12I2NO

$0.0N
$0,000
Sa.aao
$0.NQ

Underlying Price of Exercised Call Option oeo}8 font I/88m 5.1 }mewweMan lle88rtsm(ggffa88ak
Will be corrected vvhen ADM receives mons from broker - r Dou at ADM 3/4/08
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